





Journal of 
BANKING & 
3 FINANCE 


ELSEVIE Journal of Banking & Finance 21 (1997) 1209-1258 


S 4 
ee 








Author Index Volumes 1—20 


Abghari, M.H., Book review: A.M. Abdeen and D.N. Shook, The Saudi financial 
system/in the context of Western and Islamic finance 

Abghari, M.H., Book review: J.A. Faruqui and S. Habibullah, Islamization of 
banking in Pakistan 

Acharya, S., Charter value, minimum bank capital requirement and deposit 
insurance pricing in equilibrium 

Adams, P.D. and S.B. Wyatt, Biases in option prices: Evidence from the foreign 
currency option market 

Adjaoud, F. and A. Rahman, A note on the temporal variability of Canadian 
financial services stock returns 

Afshar, K.A., R.J. Taffler and P.S. Sudarsanam, The effect of corporate divestments 
on shareholder wealth: The UK experience 

Aftalion, F. and L.J. White, On the choice of immediate monetary targets 

Aftalion, F. and L.J. White, A study of a monetary system with a pegged discount 
rate under different market structures: A reply to J. Vuchelen 

Aggarwal, R. and P.S. Sundararaghavan, Efficiency of the silver futures market: An 
empirical study using daily data 

Aggarwal, R., see Kunz, R.M. 

Aggarwal, R. and Y.S. Park, The relationship between daily U.S. and Japanese 
equity prices: Evidence from spot versus futures markets 

Agmon, T. and R. Arad, Exchange risk and unanticipated changes in exchange 
rates 

Agmon, T. and Y. Amihud, The forward exchange rate and the prediction of the 
future spot rate: Empirical evidence 

Agmon, T. and J.K. Dietrich, International lending and income redistribution: An 
alternative view of country risk 

Aharony, J. and M. Loeb, Mean-variance vs. stochastic dominance: Some empirical 
findings on efficient sets 

Aharony, J., A. Saunders and I. Swary, The effects of DIDMCA on bank 
stockholders’ return and risk 

Aharony, J. and I. Swary, Additional evidence on the information-based contagion 
effects of bank failures 

Ahking, F.W., The predictive performance of the time-series model and the 
regression model of the income velocity of money: Evidence from five EEC 
countries 

Ahtiala, P. and Y.E. Orgler, The optimal price of exports invoiced in different 
currencies 

Aitken, M. and G. Ferris, A note on the effect of controlling for transaction costs 
on the small firm anomaly: Additional Australian evidence 

Aitken, M. and A. Frino, The accuracy of the tick test: Evidence from the 
Australian stock exchange 


0378-4266/97/$17.00 © 1997 Elsevier Science B.V. All rights reserved. 


9 (1985) 
10 (1986) 
20 (1996) 
11 (1987) 
20 (1996) 


16 (1992) 
2 (1978) 


2 (1978) 


11 (1987) 
18 (1994) 


18 (1994) 
2 (1978) 
5 (1981) 
7 (1983) 
1 (1977) 
12 (1988) 


20 (1996) 


8 (1984) 


19 (1995) 61 


15 (1991) 1195 


20 (1996) 1715 





1210 Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Aivazian, V.A. and J.L. Callen, Reorganization in bankruptcy and the issue of 

strategic risk 7 (1983) 
Akella, S.R. and S.I. Greenbaum, Savings and loan ownership structure and 

expense-preference 12 (1988) 
Akella, S.R. and S.I. Greenbaum, Savings and loan ownership structure and 

expense-preference: Reply 19 (1995) 
Alexakis, P. and P. Petrakis, Analysing stock market behaviour in a small capital 

market 15 (1991) 
Alexakis, P. and N. Apergis, ARCH effects and cointegration: Is the foreign 

exchange market efficient? 20 (1996) 
Alexander, G.J. and B.G. Resnick, Using linear and goal programming to 

immunize bond portfolios 9 (1985) 
Alexander, Jr., J.C. and M.F. Spivey, CEBA of 1987 and the security returns and 

market risk of savings and loan institutions: a note 18 (1994) 
Allen, F., Comment on Thakor and Wilson 19 (1995) 
Allen, L. and A. Saunders, The large-small bank dichotomy in the Federal Funds 

market 10 (1986) 2 
Allen, L. and A.S. Cebenoyan, Bank acquisitions and ownership structure: Theory 

and evidence 15 (1991) 
Allen, L. and A. Saunders, Bank window dressing: Theory and evidence 16 (1992) 
Allen, L. and A. Saunders, Forbearance and valuation of deposit insurance as a 

callable put 17 (1993) 
Allen, L. and A. Rai, Operational efficiency in banking: An international 

comparison 20 (1996) 
Allen, P.R., The private ECU markets: What they are, why they exist, and where 

they may go 14 (1990) 
Allen, P.R. and J.L. Stein, Capital market integration 14 (1990) 
Almekinders, G.J. and S.C.W. Eijffinger, A friction model of daily Bundesbank and 

Federal Reserve intervention 20 (1996) 
Alonso, A., G. Rubio and F. Tusell, Asset pricing and risk aversion in the Spanish 

stock market 14 (1990) 
Alonso, A. and G. Rubio, Overreaction in the Spanish equity market 14 (1990) 
Altman, E.I., R.G. Haldeman and P. Narayanan, ZETA analysis: A new model to 

identify bankruptcy risk of corporations 1 (1977) 
Altman, E.I., Introduction: Company and country risk models 4 (1984) 
Altman, E.I., The success of business failure prediction models: An international 

survey 8 (1984) 
Altman, E.I., G. Marco and F. Varetto, Corporate distress diagnosis: Comparisons 

using linear discriminant analysis and neural networks (the Italian experience) 18 (1994) 
Amihud, Y., see Agmon, T. 5 (1981) 
Amihud, Y., J.Y. Kamin and J. Ronen, ‘Managerialism’, ‘ownerism’ and risk 7 (1983) 
Amihud, Y., P. Dodd and M. Weinstein, Conglomerate mergers, managerial motives 

and stockholder wealth 10 (1986) 
Amihud, Y., H. Mendelson and M. Murgia, Stock market microstructure and return 

volatility: Evidence from Italy 14 (1990) 
Amoako-Adu, B., M. Rashid and M. Stebbins, Capital gains tax and equity values: 

Empirical test of stock price reaction to the reduction of capital gains tax 

exemption 16 (1992) 
Amoako-Adu, B. and B.F. Smith, The wealth effects of deregulation of Canadian 

financial institutions 19 (1995) 1211 
Amoako-Aku, B. and B.F. Smith, Comparative study of complete tender offers and 

partial acquisitions 17 (1993) 1097 
Ang, J.S. and T. Richardson, The underwriting experience of commercial bank 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1211 


affiliates prior to the Glass-Steagall Act: A re-examination of evidence for 

passage of the act 18 (1994) 351 
Angelini, P., G. Maresca and D. Russo, Systemic risk in the netting system 20 (1996) 853 
Angeloni, I., The dynamic behavior of business loans and the prime rate: A 

comment 9(1985) 57 
Antoniou, A. and P. Holmes, Futures trading, information and spot price volatility: 

evidence for the FTSE-100 Stock Index Futures contract using GARCH 19 (1995) 
Apergis, N., see Alexakis, P. 20 (1996) 
Apilado, V.P., see Ting Lau, S. 18 (1994) 
Apilado, V.P., see Gallo, J.G. 20 (1996) 
Appetiti, S., Identifying unsound firms in Italy: An attempt to use trend variables 8 (1984) 269 
Arad, R., see Agmon, T. 2 (1978) 269 
Argy, V.E., The transmission of foreign disturbances under different exchange rate 

regimes 14 (1990) 929 
Arshadi, N. and E.C. Lawrence, An empirical investigation of new bank 

performance 11 (1987) 33 
Arshadi, N., Book review: A. Barnea, R.A. Haugen and L.W. Senbet, Agency 

problems and financial contracting 11 (1987) 172 
Arshadi, N., see Lawrence, E.C. 12 (1988) 105 
Arshadi, N., see Eyssell, T. 14 (1990) 179 
Arshanapalli, B. and J. Doukas, International stock market linkages: Evidence from 

the pre- and post-October 1987 period 17 (1993) 193 
Arshanapalli, B. and J. Doukas, Common stochastic trends in a system of 

Eurocurrency rates 18 (1994) 1047 
Asness, C. and M. Smirlock, A note on REIT bankruptcy and intraindustry 

information transfers: An empirical analysis 15 (1991) 1171 
Asprem, M., Stock prices, asset portfolios and macroeconomics variables in ten 

European countries 13 (1989) 589 
Assogbavi, T., N. Khoury and P. Yourougou, Short interest and the asymmetry of 

the price-volume relationship in the Canadian stock market 19 (1995) 
Avery, R.B. and A.N. Berger, Loan commitments and bank risk exposure 15 (1991) 
Avery, R.B. and A.N. Berger, Risk-based capital and deposit insurance reform 15 (1991) 
Avery, R.B., Comment on Hancock, Laing and Wilcox, and Peek and Rosengren 19 (1995) 
Ayadi, O.F. and C.S. Pyun, An application of variance ratio tests to the Korean 

securities market 18 (1994) 
Aydogan, K., see Basci, E. 20 (1996) 


Babbel, D.F., Interest rate dynamics and the term structure: A note 12 (1988) 
Baek, In-Mee and A. Bandopadhyaya, The determinants of the duration of 

commercial bank debt renegotiation for sovereigns 20 (1996) 
Bagliano, F.-C. and C.A. Favero, Money demand instability, expectations and 

policy regimes: A note on the case of Italy: 1964-1986 16 (1992) 
Ball, C.A., W.N. Torous and A.E. Tschoegl, An empirical investigation of the EOE 

gold options market 9 (1985) 
Ball, R., The natural taxation of capital gains and losses when income is taxed 8 (1984) 
Ball, R. and FJ. Finn, The effect of block transactions on share prices: Australian 

evidence 13 (1989) 
Bandopadhyaya, A., see Baek, In-Mee 20 (1996) 
Baradwaj, B.G., D.R. Fraser and E.P.H. Furtado, Hostile bank takeover offers: 

Analysis and implications 14 (1990) 
Barnea, A., E. Talmor and R.A. Haugen, Debt and taxes: A multiperiod 

investigation 11 (1987) 
Barnhart, S.W. and A.F. Darrat, Federal deficits and money growth in the United 

States: A vector autoregressive analysis 13 (1989) 137 





1212 Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Barnhart, S.W. and A.F. Darrat, The effects of monetary targeting on business 

activity and financial market stability in the United Kingdom 16 (1992) 
Baron, D.P., The incentive problem and the design of investment banking contracts 3 (1979) 
Barone, E. and D. Cuoco, The Italian market for ‘premium’ contracts: An 

application of option pricing theory 13 (1989) 
Barone, E., The Italian stock market: Efficiency and calendar anomalies 14 (1990) 
Barone-Adesi, G., see Jalan, P. 19 (1995) 
Barrett, W.B., M.B. Slovin and M.E. Sushka, Reserve regulation and recourse as a 

source of risk premia in the federal funds market 12 (1988) 5 
Barth, J.R. and M.D. Bradley, On interest rates, inflationary expectations and tax 

rates 12 (1988) 
Barth, M.E., W.R. Landsman and J.M. Wahlen, Fair value accounting: effects on 

banks’ earning volatility, regulatory capital, and value of contractual cash flows 19 (1995) 
Basci, E., S. Ozyildirim and K. Aydogan, A note on price—volume dynamics in an 

emerging stock market 20 (1996) 
Bashir, B.A., Portfolio management of Islamic banks: “Certainty model’ 7 (1983) 
Bates, P.S., see Saini, K.G. 8 (1984) 
Bauer, P.W. and D. Hancock, The efficiency of the Federal Reserve in providing 

check processing services 17 (1993) 287 
Beatty, A., Comment on Carey and Barth, Landsman and Wahlen 19 (1995) 623 
Becker, K.G., J.E. Finnerty and J. Friedman, Economic news and equity market 

linkages between the U.S. and U.K. 19 (1995) 1191 
Beckers, S., Standard deviations implied in option prices as predictors of future 

stock price variability 5 (1981) 363 
Beckers, S., On the efficiency of the gold options market 8 (1984) 459 
Beckers, S., R. Grinold, A. Rudd and D. Stefek, The relative importance of 

common factors across the European equity markets 16 (1992) 
Ben-Horim, M. and W.L. Silber, Financial innovation: A linear programming 

approach 1 (1977) 
Bendeck, Y., see Sushka, M.E. 12 (1988) 
Bendeck, Y.M., see Slovin, M.B. 18 (1994) 
Bennet, P., Applying portfolio theory to global bank lending 8 (1984) 
Benninga, S., U. Loewenstein and O. Sarig, A note on market expectations of 

risk-free rates and volatilities before and after October 1987 17 (1993) 
Benveniste, L.M. and A.N. Berger, Securitization with recourse: An instrument that 

offers uninsured bank depositors sequential claims 11 (1987) 
Berg, S.A., FR. Fgrsund, L. Hjalmarsson and M. Suominen, Banking efficiency in 

the Nordic countries 17 (1993) 
Berger, A. N., R.J. Herring and G.P. Szegé, The role of capital in financial 

institutions 19 (1995) 
Berger, A.N., see Benveniste, L.M. 11 (1987) 
Berger, A.N., see Avery, R.B. 15 (1991) 
Berger, A.N., K.K. King and J.M. O’Brien, The limitations of market value 

accounting and a more realistic alternative 15 (1991) 
Berger, A.N., see Avery, R.B. : 15 (1991) 
Berger, A.N., W.C. Hunter and S.G. Timme, The efficiency of financial institutions: 

A review and preview of research past, and future 17 (1993) 
Berger, A.N., D. Hancock and D.B. Humphrey, Bank efficiency derived from the 

profit function 17 (1993) 
Berger, A.N., D.B. Humphrey and L.B. Pulley, Do consumers pay for one-stop 

banking? Evidence from an alternative revenue function 20 (1996) 1601 
Berglund, T., see Wahiroos, B. 10 (1986) 377 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1213 


Berglund, T., E. Liljeblom and A. Léflund, Estimating betas on daily data for a 

small stock market 13 (1989) 
Bergstrém, C. and K. Rydqvist, The determinants of corporate ownership: An 

Empirical study of Swedish data 14 (1990) 
Bergstrom, C. and K. Rydqvist, Ownership of equity in dual-class firms 14 (1990) 
Bergstrém, C. and K. Rydqvist, Differentiated bids for voting and restricted voting 

shares in public tender offers 16 (1992) 
Berlin, M., A. Saunders and G.F. Udell, Special Issue on Deposit Insurance 

Reform 15 (1991) 
Berlin, M., A. Saunders and G.F. Udell, Deposit insurance reform: What are the 

issues and what needs to be fixed? 15 (1991) 
Bertoneche, M.L., Spectral analysis of stock market prices 3 (1979) 
Bertoneche, M.L., An empirical analysis of the interrelationships among equity 

markets under changing exchange rate systems 3 (1979) 
Besanko, D. and A.V. Thakor, Banking deregulation: Allocational consequences of 

relaxing entry barriers 16 (1992) 
Bessler, W. and T. Nohel, The stock-market reaction to dividend cuts and 

omissions by commercial banks 20 (1996) 
Beveridge, S. and R. Mirus, An empirical evaluation of the rationality of 

Eurocurrency market expectations 2 (1978) 
Bierman Jr., H., Book review: R.L. Crum and F.G.J. Derkinderen, Capital 

budgeting under conditions of uncertainty 5 (1981) 
Bierwag, G.O., Dynamic portfolio immunization policies 3 (1979) 
Bierwag, G.O., G.G. Kaufman and P.H. Leonard, Interest rate effects of 

commercial bank underwriting of municipal revenue bonds: Additional 

evidence 8 (1984) 
Bierwag, G.O., C.J. Corrado and G.G. Kaufman, Durations for portfolios of bonds 

priced on different term structures 16 (1992) 
Bierwag, G.O., I. Fooladi and G.S. Roberts, Designing an immunized portfolio: Is 

M-squared the key? 17 (1993) 
Biger, N. and R. Israel, A note on the pricing of double choice bonds 13 (1989) 
Billingsley, R.S. and R.E. Lamy, Market reaction to the formation of one-bank 

holding companies and the 1970 bank holding company act amendment 8 (1984) 
Billingsley, R.S. and R.E. Lamy, The regulation of international lending: IMF 

support, the debt crisis, and bank stockholder wealth 12 (1988) 
Billingsley, R.S. and R.E. Lamy, Regional reciprocal interstate banking: The 

Supreme Court and the resolution of uncertainty 16 (1992) 
Black, A., P. Fraser and D. Power, UK unit trust performance 1980-1989: A 

passive time-varying approach 16 (1992) 
Black, H.A. and R.L. Schweitzer, Did regulatory actions discourage consumer 

demand for Treasury bills? 17 (1993) 
Blake, D. and M. Pradhan, Debt-equity swaps as bond conversions: Implications 

for pricing 15 (1991) 
Blume, M.E., The pricing of capital assets in a multiperiod world 7 (1983) 
Boehmer, E., Book review: C.W. Smith, Jr., C.W. Smithson and D.S. Wilford, 

Managing financial risk 14 (1990) 


Bghren, @. and D. Michalsen, Corporate cross-ownership and market aggregates: 

Oslo Stock Exchange 1980-1990 18 (1994) 
Boot, A.W.A., A.V. Thakor and G.F. Udell, Competition, risk neutrality and loan 

commitments 11 (1987) 
Boot, A.W.A., A.V. Thakor and G.F. Udell, Credible commitments, contract 

enforcement problems and banks: Intermediation as credibility assurance 15 (1991) 





1214 Author Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1209-1258 


Boot, A.W.A. and A.V. Thakor, Off-balance sheet liabilities, deposit insurance and 

capital regulation 15 (1991) 
Booth, G.G. and G.H. Dash, Jr., Alternate programming structures for bank 

portfolios 3 (1979) 
Booth, L.D., Market structure uncertainty and the cost of equity capital 5 (1981) 
Borch, K., Portfolio theory is for risk lovers 2 (1978) 
Borch, K., Premiums in a competitive insurance market 8 (1984) 
Bouaziz, L., E. Briys and M. Crouhy, The pricing of forward-starting asian options 18 (1994) 
Boudreaux, K.J., see Lam, C.H. 5 (1981) 
Boudreaux, K.J., see Lam, C.H. 7 (1983) 
Boughton, J M., External adjustment in large countries: Is the exchange rate 

irrelevant? 14 (1990) 
Bourke, P., Concentration and other determinants of bank profitability in Europe, 

North America and Australia 13 (1989) 
Bousquet, L., see Solnik, B. 14 (1990) 
Boyd, J.H., S.L. Graham and R.S. Hewitt, Bank holding company mergers with 

nonbank financial firms: Effects on the risk of failure 17 (1993) 
Bradley, M.D., see Barth, J.R. 12 (1988) 
Bradley, M.G., C.A. Wambeke and D.A. Whidbee, Risk weights, risk-based capital 

and deposit insurance 15 (1991) 
Brailsford, T.J. and S.A. Easton, New evidence on the impact of tax-loss selling on 

the turn of the year effect 17 (1993) 
Brailsford, T.J. and R.W. Faff, An evaluation of volatility forecasting techniques 20 (1996) 
Brealey, R.A. and E.C. Kaplanis, Discrete exchange rate hedging strategies 19 (1995) 
Brennan, M.J. and E.S. Schwartz, A continuous time approach to the pricing of 

bonds 3 (1979) 
Brenner, M. and D. Galai, The determinants of the return on index bonds 2 (1978) 
Brenner, M., G. Courtadon and M. Subrahmanyam, Options on stock indices and 

options on futures 13 (1989) 
Brewer III, E., W.E. Jackson III and T.S. Mondschean, Risk, regulation, and S&L 

diversification into nontraditional assets 20 (1996) 723 
Brewer, III, E. and G.D. Koppenhaver, The impact of standby letters of credit on 

bank risk: A note 16 (1992) 1037 
Brick, I.E., W.G. Mellon, J. Surkis and M. Mohl, Optimal capital structure: A 

multi-period programming model for use in financial planning 7 (1983) 45 
Brioschi, F., L. Buzzacchi and M.G. Colombo, Risk capital financing and the 

separation of ownership and control in business groups 13 (1989) 747 
Brito, N.O., The efficacy of inflation expectations in treasury bill markets: The 

Brazilian evidence 3 (1979) 235 
Briys, E., see Bouaziz, L. 18 (1994) 823 
Brodt, A.I., A dynamic balance sheet management model for a Canadian chartered 

bank 2 (1978) 221 
Brooks, R., see Levy, H. 13 (1989) 245 
Brooks, R. and M. Livingstone, A note on the variance of spot interest rates 14 (1990) 215 
Brown, R.L., S.A. Easton and P.A. Lalor, A note on the effects of contract 

adjustments on the prices of put and call options 19 (1995) 937 
Browne, F.X., Departures from interest rate parity: Further evidence 7 (1983) 253 
Bryant, J., A model of reserves, bank runs, and deposit insurance 4 (1980) 335 
Bryant, J., The competitive provision of fiat money 5 (1981) 587 
Bryant, J., Banking, recession, depression, and government expenditure 6 (1982) 549 
Bryant, J., A Clower constraint model of unbacked money 9 (1985) 60 
Bryant, J., Money, banking, and intertemporal substitution 13 (1989) 171 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1215 


Bundt, T.P., T.F. Cosimano and J.A. Halloran, DIDMCA and bank market risk: 

Theory and evidence 16 (1992) 1179 
Buono, M.J. and B.K. Eakin, Branching restrictions and banking costs 14 (1990) 1151 
Burdett, K. and M. O’Hara, Building blocks: An introduction to block trading 11 (1987) 193 
Burke, C.M., see Stapleton, R.C. 1(1977) 55 
Buser, S.A., Book review: D.M. Ahlers, A new look at portfolio management, 

contemporary studies in economic and financial analysis, Vol. V 5 (1981) 282 
Butler, K.C. and S.J. Malaikah, Efficiency and inefficiency in thinly traded stock 

markets: Kuwait and Saudi Arabia 16 (1992) 197 
Buzzacchi, L., see Brioschi, F. 13 (1989) 747 
Byrne, M.J., see Maloney, K.J. 13 (1989) 421 


Cadsby, C.B. and M. Ratner, Turn-of-month and pre-holiday effects on stock 

returns: Some international evidence 16 (1992) 
Cakici, N. and S. Chatterjee, Market discipline, bank subordinated debt, and 

interest rate uncertainty 17 (1993) 
Cakici, N., C. Hessel and K. Tandon, Foreign acquisitions in the United States: 

Effect on shareholder wealth of foreign acquiring firms 20 (1996) 
Caldéron-Rossell, J.R., Optimal financial structure of finance companies in a 

regulated environment of a developing country 8 (1984) 
Calem, P.S. and J.A. Rizzo, Banks as information specialists: The case of hospital 

lending 16 (1992) 
Callen, J.L., see Aivazian, V.A. 7 (1983) 
Calomiris, C.W., The motivations for loan commitments backing commercial 

paper: A comment on ‘Commercial paper, bank reserve requirements, and the 

informational role of loan commitments’ 13 (1989) 
Canarella, G. and S.K. Pollard, The efficiency of the London Metal Exchange: A 

test with overlapping and non-overlapping data 10 (1986) 
Carey, M., Partial market value accounting, bank capital volatility and bank risk 19 (1995) 
Carlstrom, C.T. and K.A. Samolyk, Loan sales as a response to market-based 

capital constraints 19 (1995) 
Carrington, S. and R. Crouch, Interest rate differentials on short-term securities and 

rational expectations of inflation 11 (1987) 
Castagna, A.D. and Z.P. Matolcsy, A two stage experimental design to test the 

efficiency of the market for traded stock options and the Australian evidence 6 (1982) 
Catte, P. and C. Mastropasqua, Financial structure and reforms in Central and 

Eastern Europe in the 1980s 17 (1993) 
Cavaglia, S.M.F.G. and C.C.P. Wolff, A note on the determinants of unexpected 

exchange rate movements 20 (1996) 
Cebenoyan, A.S., see Allen, L. 15 (1991) 
CERBAF, Book reviews: J. Muns, ed., Adjustment, conditionality, and international 

financing; W.B. Riley, Jr. and A.H. Montgomery, Guide to computer-assisted 

investment analysis; M. Brenner, ed., Option pricing: Theory and applications; 

D.R. Hodgeman, The political economy of monetary policy: National and 

international aspects; P. Mentré, The fund, commercial banks, and member 

countries 9 (1985) 
CERBAF, Book reviews: M. Watson, P. Keller and D. Mathieson, International 

capital markets: Developments and prospects 1984; J. Williams, The exchange 

rate system; International Monetary Fund, Issues in the assessment of the 

exchange rates of industrial countries: International Monetary Fund, Exchange 

rate volatility and world trade: International Monetary Fund, The exchange rate 

system: Lessons of the past and options for the future; American Express 

International Banking Corporation, International debt banks and the LDC’s; 





1216 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


R.S. Rendell, ed., International financial law: Lending, capital transfers and 
institutions; D. Suratgar, ed., Default and rescheduling: Corporate and sovereign 
borrowers; P.J. Nagy, Country risk; J. Kraft, The Mexican rescue 
CERBAF, Book review: J.R.S. Revell, Banking and electronic fund transfers 
CERBAF, Book review: Costs and margins in banking 


9 (1985) 

9 (1985) 

9 (1985) 

CERBAF, Book reviews: Organization for economics cooperation and development, 
Financial market trend, nos. 27-30; J.R.S. Revell, Costs and margins in banking; 
A.W. van Agtamael, Emerging securities market: Investment banking 
opportunities in the developing world; L.J. Kemp, The Wardley guide to world 
money and securities markets; R. Reisner, eds., Sovereign lending: Managing 
legal risk; C.-T. Ebenroth, Banking on the act of state: International lending and 
the act of state doctrine 

CERBAF, Book review: L. Bankson and M. Lee, eds., Euronotes 

CERBAF, Book review: S.J. Anjaria, N. Kirmani and A.B. Petersen, Trade policy 
issues and developments 

CERBAF, Book review: U. Kempf, German bond markets 

CERBAF, Book review: P. Atkinson, A. Blundell-Wignall, J.-C. Chouraqui and 
G. Hacche, Exchange rate management and the conduct of monetary policy 

CERBAF, Book review: B.B. Aghevli and J. Marquez-Ruarte, A case of successful 
adjustment: Korea’s experience during 1980-84 

CERBAF, Book review: E.H. Brau and C. Puckahtikom, Export credit cover 
policies and payments difficulties 


9 (1985) 
10 (1986) 


10 (1986) 
10 (1986) 


10 (1986) 
10 (1986) 


10 (1986) 

CERBAF, Book review: G.G. Johnson, Formulation of exchange rate policies in 
adjustment programs 

CERBAF, Book review: M. Rowe, Letters of credit 

CERBAF, Book review: H.B. Meier, Swiss capital markets 

CERBAF, Book review: 

CERBAF, Book review: 


10 (1986) 
10 (1986) 
10 (1986) 
10 (1986) 
10 (1986) 
10 (1986) 
10 (1986) 


Ernst & Whinney, International bank accounting 
OECD, Trends in banking in OECD countries 
CERBAF, Book review: H. Mehran, ed., External debt management 
CERBAF, Book review: OECD, Financial market trends, no. 33 
CERBAF, Book review: M. Posner, ed., Problems of international money, 
1972-1985 
CERBAF, Book review: 
CERBAF, Book review: 
finance 


10 (1986) 
O. Pastré, La modernisation des banques frangaises 11 (1987) 
A. Hendrie, Banking in the EEC, structures and sources of 


11 (1987) 


CERBAF, Book review: 
CERBAF, Book review: 


financial center 


CERBAF, Book review: 


markets 


CERBAF, Book review 


M. Tapley, ed., International portfolio management 
B.V. Christensen, Switzerland’s role as an international 


C.G. Hilderburn, ed., The GT Guide to world equity 


: Bank for International Settlements, Changes in 


money-market instruments and procedures: Objectives and implications 


CERBAF, Book review: 
CERBAF, Book review: 


A.N. Cox and J.A. Mackenzie, International factoring 
H. Ungerer, O. Evans, T. Mayer and P. Young, The 


European monetary system: Recent developments 

Chakravarty, R.R., see Harris, F.H.B. 

Chan, K. and Y.P. Chung, Intraday relationships among index arbitrage, spot and 
futures price volatility, and spot market volume: A transactions data test 

Chan, K. and Y.P. Chung, Vector autoregression or simultaneous equations model? 
The intraday relationship between index arbitrage and market volatility 

Chan, K.C. and H.K. Wu, Another look on bond market seasonality: a note 

Chan, K.C., W.-M. Fong, B.-C. Kho and R.M. Stulz, Information, trading and 
stock returns: Lessons from dually-listed securities 


11 (1987) 
11 (1987) 
11 (1987) 


11 (1987) 
11 (1987) 


11 (1987) 
19 (1995) 
17 (1993) 663 


19 (1995) 173 
19 (1995) 1047 


20 (1996) 1161 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 1217 


Chan, P.S.T., see Pattinson, J.C. 5 (1981) S11 
Chan, Y.-S., S.I. Greenbaum and A.V. Thakor, Information reusability, competition 

and bank asset quality 10 (1986) 
Chang, E., C.S. Eun and R. Kolodny, International diversification through close-end 

country funds 19 (1995) 
Chang, E.C., G.R. McQueen and J.M. Pinegar, Tests of the nominal contracting 

hypothesis using stocks and bonds of the same firms 16 (1992) 
Chang, E.C., M. Rhee and K.P. Wong, A note on the spread between the rates of 

fixed and variable rate loans 19 (1995) 
Chateau, J.-P. D., The demand for and supply of deposits by credit unions: The 

Caisses Populaires’ case 4 (1980) 
Chateau, J.-P.D., On DFI’s liability management: Deposit capacity, multideposit 

supply, and risk-efficient rate setting 6 (1982) 
Chateau, J.-P.D., The demand for and supply of deposits by credit unions: The 

Caisses Populaire’s case — Reply and comments 7 (1983) 
Chateau, J.-P.D., Valuation of ‘capped’ variable rate loan commitments 14 (1990) 
Chatterjee, S. and J.H. Scott, Jr., Explaining differences in corporate capital 

structure: Theory and new evidence 13 (1989) 
Chatterjee, S., see Cakici, N. 17 (1993) 
Checchi, D., Creation of financial markets in (previously) centrally planned 

economies 17 (1993) 
Chen, A.H. and S.C. Mazumdar, An instantaneous control model of bank reserves 

and Federal funds management 16 (1992) 1073 
Chen, A.H., M. Hung and S.C. Mazumdar, Loan covenants and corporate debt 

policy under bank regulations 19 (1995) 1419 
Chen, S.-J. and B.D. Jordan, Some empirical tests in the Arbitrage Pricing Theory: 

Macrovariables vs. derived factors 17 (1993) 
Cheung, C.S. and C.C.Y. Kwan, A note on the transmission of public information 

across international stock markets 16 (1992) 


Cheung, C.S. and J. Lee, Disclosure environment and listing on foreign stock 
exchanges 19 (1995) 


Cheung, I., see Lam, K. 18 (1994) 
Chiang, R., P. Liu and J. Okunev, Modelling mean reversion of asset prices towards 

their fundamental value 19 (1995) 
Childs, P.D., S.H. Ott and T.J. Riddiough, The value of recourse and cross-default 

clauses in commercial mortgage contracting 20 (1996) 
Chiong, W.R., Book review: M.T. Skully, ed., Financial institutions and markets in 

the Far East 8 (1984) 
Chirinko, R.S. and G.D. Guill, A framework for assessing credit risk in depository 

institutions: Toward regulatory reform 15 (1991) 
Choi, J.J. and S. Hauser, The effect of domestic and foreign yield curves on the 

value of currency American call options 14 (1990) 
Choi, J.J., E. Elyasiani and K.J. Kopecky, The sensitivity of bank stock returns to 

market, interest and exchange rate risks 16 (1992) 
Choi, J.Y. and K. Shastri, Bid-ask spreads and volatility estimates: The 

implications for option pricing 13 (1989) 
Chow, E.H., Jie-Haun Lee and G. Shyy, Trading mechanisms and trading 

preferences on a 24-hour futures market: A case study of the Floor/GLOBEX 

switch on MATIF 20 (1996) 
Chung, K.H., T.H. McInish, R.A. Wood and D.J. Wyhowsky, Production of 

information, information asymmetry, and the bid-ask spread: Empirical evidence 

from analysts’ forecasts 19 (1995) 1025 





1218 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Chung, K.H. and S.W. Pruitt, Executive ownership, corporate value, and executive 

compensation: A unifying framework 20 (1996) 1135 
Chung, Y.P., see Chan, K. 17 (1993) 663 
Chung, Y.P., see Chan, K. 19 (1995) 173 
Claessens, S. and S. Van Wijnbergen, The 1990 Mexico and Venezuela recapture 

clauses: An application of average price options 17 (1993) 
Clark, J.A. and P.J. Speaker, Compensating balance requirements and the firm’s 

demand for transactions balances 10 (1986) 
Clayton, R., Book review: E.A. Helfert, Techniques of financial analysis 6 (1982) 
Cochran, B., L.C. Rose and D.R. Fraser, A market evaluation of FDIC assisted 

transactions 19 (1995) 
Cogger, K.O., see Meeker, L.G. 7 (1983) 
Cohen, K.J., S.F. Maler, W.L. Ness, H. Okuda, R.A. Schwartz and D.K. Whitcomb, 

The impact of designated market makers on security prices 1 (1977) 
Cohen, K.J., S.F. Maier, R.A. Schwartz and D.K. Whitcomb, An analysis of the 

economic justification for consolidation in a secondary security market 6 (1982) 
Colburn, C.B. and S.C. Hudgins, The influence on Congress by the thrift industry 20 (1996) 
Cole, R.A. and J.W. Gunther, Separating the likelihood and timing of bank failure 19 (1995) 
Collins, M.C., Book review: G.J. Benston, R.A. Eisenbeis, P.M. Horvitz, E.J. Kane 

and G.G. Kaufman, Perspectives on safe and sound banking: Past, present and 

future 12 (1988) 
Colombo, M.G., see Brioschi, F. 13 (1989) 
Conrad, B.L., see Thistle, P.D. 13 (1989) 
Conroy, R.M. and R.L. Winkler, Market structure: The specialist as dealer and 

broker 10 (1986) 
Cook, D.O. and L.J. Spellman, Federal financial guarantees and the occasional 

market pricing of default risk: Evidence from insured deposits 15 (1991) 
Cooper, K., Book review: R.L. Schillereff, Multibank holding company 

performance 8 (1984) 
Cooper, K., J. Kolari and J. Wagster, A note on the stock market effects of the 

adoption of risk-based capital requirements on international banks in different 

countries 15 (1991) 
Coppini, M.A., Book review: H. Loubergé, Economic et finance de l’assurance et 

de la réassurance 8 (1984) 
Cordell, L.R. and K. Kuester King, A market evaluation of the risk-based capital 

standards for the U.S. financial market 19 (1995) 
Corhay, A., see Hawawini, G.A. 9 (1985) 
Corhay, A., The intervalling effect bias in beta: A note 16 (1992) 
Cornell, B., Relative price changes and deviations from purchasing power parity 3 (1979) 
Cornell, B. and A.C. Shapiro, The reaction of bank stock prices to the international 

debt crisis 10 (1986) 
Cornett, M.M. and S. De, Common stock returns in corporate takeover bids: 

Evidence from interstate bank mergers 15 (1991) 
Cornett, M.M., T.V. Schwarz and A.C. Szakmary, Seasonalities and intraday return 

patterns in the foreign currency futures market 19 (1995) 
Cornett, M.M., W.N. Davidson III and N. Rangan, Deregulation in investment 

banking: Industry concentration following Rule 415 20 (1996) 
Corradi, V., M. Galeotti and R. Rovelli, A cointegration analysis of the relationship 

between bank reserves, deposits and loans: The case of Italy, 1965-1987 14 (1990) 
Corrado, C.J., see Bierwag, G.O. 16 (1992) 


Corrado, C.J. and T.W. Miller, Jr., A note on a simple, accurate formula to compute 
implied standard deviations 20 (1996) 5 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Cosandier, P.-A. and B.R. Lange, Interest rate parity tests: Switzerland and some 
major western countries 

Cosimano, T.F., The banking industry under uncertain monetary policy 

Cosimano, T.F., see Bundt, T-.P. 

Courtadon, G., A note on the premium market of the Paris Stock Exchange 

Courtadon, G., see Brenner, M. 

Cowan, A.R., see Sant, R. 

Cowan, A.R. and A.M.A. Sergeant, Trading frequency and event study test 
specification 

Cronan, T.P., see Perry, L.G. 

Crouch, R., see Carrington, S. 

Crouhy, M. and D. Galai, An economic assessment of capital requirements in the 
banking industry 

Crouhy, M. and D. Galai, A contingent claim analysis of a regulated depository 
institution 

Crouhy, M., see Bouaziz, L. 

Crouhy, M. and D. Galai, The interaction between the financial and investment 
decisions of the firm: the case of issuing warrants in a levered firm 

Cummins, J. David and D.W. Sommer, Capital and risk in property-liability 
insurance markets 

Cummins, J.D. and M.A. Weiss, Measuring cost efficiency in the property-liability 
insurance industry 


Cummins, J.D. and E. Grace, Tax management and investment strategies of 
property-liability insurers 
Cummins, J.D., S.E. Harrington and R. Klein, Insolvency experience, risk-based 


capital, and prompt corrective action in property-liability insurance 
Cunningham, T.J., Book review: T.J. Sargent, Rational expectations and inflation 
Cuoco, D., see Barone, E. 


D'Souza, R.E., see Puglisi, D.J. 

da Costa, Jr., N.C.A., Overreaction in the Brazilian stock market 

Dacorogna, M.M., see Miiller, U.A. 

Dadkhah, K.M. and R. Mookerjee, Money and corporate profits in a developing 
country: Theory and evidence 

Dahl, D. and R.E. Shrieves, The impact of regulation on bank equity infusions 

Dahl, D., see Shrieves, R.E. 

Dahl, D. and M.F. Spivey, Prompt corrective action and bank efforts to recover 
from undercapitalization 

Dahl, D. and M.F. Spivey, The effects of declining capitalization on equity 
acquisition by commercial banks 

Dahl, D., Ownership changes and lending at minority banks: A note 

Dahlquist, M., On alternative interest rate processes 

Damodaran, A. and J. Lim, The effects of option listing on the underlying stocks’ 
return processes 

Darrat, A.F., see Barnhart, S.W. 

Darrat, A.F., Policy impacts under rational expectations 

Darrat, A.F., see Barnhart, S.W. 

Dash, Jr., G.H., see Booth, G.G. 

Datta, S. and M.E. Iskandar-Datta, Corporate partial acquisitions, total firm 
valuation and the effect of financing method 

Datta, S., M.E. Iskandar-Datta and E.J. Zychowicz, Pension plan terminations, 
excess asset reversions and security holder wealth 

Datta, S. and M.E. Iskandar-Datta, The information content of bankruptcy filing on 
security holders of the bankrupt firm: An empirical investigation 


1219 


5 (1981) 187 
12 (1988) 117 
16 (1992) 1179 
6 (1982) 561 
13 (1989) 773 
18 (1994) 1113 


20 (1996) 1731 
10 (1986) 605 
11 (1987) 571 
10 (1986) 231 
15 (1991) 
18 (1994) 


18 (1994) 


20 (1996) 1069 


17 (1993) 463 


18 (1994) 


19 (1995) 
10 (1986) 
13 (1989) 


13 (1989) 
18 (1994) 
14 (1990) 


13 (1989) 
14 (1990) 
16 (1992) 


19 (1995) 


20 (1996) 901 
20 (1996) 1289 
20 (1996) 1093 


15 (1991) 
13 (1989) 
15 (1991) 257 
16 (1992) 523 
3 (1979) 67 


647 
137 


19 (1995) 97 
19 (1995) 245 


19 (1995) 





1220 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Datta, S. and M.E. Iskandar-Datta, Does insider trading have information content 

for the bond market? 20 (1996) 555 
Datta, S. and M.E. Iskandar-Datta, Takeover defenses and wealth effects on 

securityholders: The case of poison pill adoptions 20 (1996) 1231 
Davidson III, W.N., see Cornett, M.M. 20 (1996) 85 
Davidson, Ill, W.N., see Sundaram, S. 16 (1992) 1097 
Davies, S.M. and D.A. McManus, The effects of closure policies on bank 

risk-taking 15 (1991) 917 
Day, T.E., Expected inflation and the real rate of interest: A note 9 (1985) 491 
De, S., see Cornett, M.M. 15 (1991) 273 
De Boissieu, Ch., The dynamics of the EMS in the light of European financial 

integration: Some reflections from a French perspective 14 (1990) 889 
DeGennaro, R.P., see Ritchken, P. 17 (1993) 1133 
DeGennaro, R.P. and J.B. Thomson, Anticipating bailouts: The incentive-conflict 

model and the collapse of the Ohio deposit guarantee fee 19 (1995) 1401 
Dempsey, M., see Hudson, R. 20 (1996) 1121 
Deravi, M.K. and M. Metghalchi, The European Monetary System: A note 12 (1988) 505 
Dermine, J., Deposit rates, credit rates and bank capital: The Klein-Monti model 

revisited 10 (1986) 
Dermine, J., D. Neven and J.F. Thisse, Towards an equilibrium model of the mutual 

funds industry 15 (1991) 
Deschamps, B., see Mehta, D.R. 3 (1979) 
Detemple, J. and Ph. Jorion, Option listing and stock returns: An empirical 

analysis 14 (1990) 
Dhillon, U.S. and G.G. Ramirez, Employee stock ownership and corporate control: 

An empirical study 18 (1994) 
Dhrymes, P.J., I. Friend, N.B. Gultekin and M.N. Gultekin, An empirical 

examination of the implications of arbitrage pricing theory 9 (1985) 
Dietrich, J.K., see Agmon, T. 7 (1983) 
Diltz, J.D., L.J. Lockwood and S. Min, Sources of wealth loss in new equity issues 16 (1992) 
Diltz, J.D., see Ting Lau, S. 18 (1994) 
Dimson, E. and P. Marsh, Volatility forecasting without data-snooping 14 (1990) 
DiSalvo, J., see Shaffer, S. 18 (1994) 1063 
Dissanaike, G., On the computation of returns in tests of the stock market 

overreaction hypothesis 18 (1994) 1083 
Dissanaike, G., Are stock price reversals really asymmetric? A note 20 (1996) 189 
Dodd, P., see Amihud, Y. 10 (1986) 401 
Doherty, N.A. and H.B. Kang, Interest rates and insurance price cycles 12 (1988) 199 
Donders, M.W.M. and T.C.F. Vorst, The impact of firm specific news on implied 

volatilities 20 (1996) 1447 
Dotan, A. and A. Ofer, Variable versus stationary beta in the market model: A 

comparative analysis 8 (1984) 
Dothan, U. and J. Williams, Banks, bankruptcy, and regulation 4 (1980) 
Doukas, J., see Arshanapalli, B. 17 (1993) 193 
Doukas, J., see Arshanapalli, B. 18 (1994) 1047 
Doukas, J., Overinvestment, Tobin’s q and gains from foreign acquisitions 19 (1995) 1285 
Duan, J.-C., A.F. Moreau and C.W. Sealey Jr., Fixed-rate deposit insurance and 

risk-shifting behaviour at commercial banks 16 (1992) 715 
Duan, J.-C. and S.H. Yoon, Loan commitments, investment decisions and the 

signalling equilibrium 17 (1993) 645 
Duan, J.-C., A.F. Moreau and C.W. Sealey Jr., Deposit insurance and bank interest 

rate risk: Pricing and regulatory implications 19 (1995) 1091 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 1221 


Dubofsky, D.A. and D.R. Fraser, The differential impact of two significant court 

decisions concerning banking consolidation 13 (1989) 339 
Dubois, M. and P. Louvet, The day-of-the-week effect: The international evidence 20 (1996) 1463 
Duca, J.V., US business credit sources, demand deposits, and the “missing money” 16 (1992) 567 
Duca, J.V., Should bond funds be added to M2? 19 (1995) 131 
Duett, E.H., Book review: F.E. Balderston, Thrifts in crisis: Structural 

transformation of the savings and loan industry 10 (1986) 161 
Dufey, G. and I.H. Giddy, Eurocurrency deposit risk 8 (1984) 567 
Duffee, G.R., On measuring credit risks of derivative instruments 20 (1996) 805 
Dumas, B. and B.C. Jacquillat, Performance of currency portfolios chosen by a 

Bayesian technique: 1967-1985 14 (1990) 539 
Dumas, B. and B.C. Jacquillat, The money and bond markets in France: 

Segmentation vs. integration 14 (1990) 613 
Dyl, E.A., A note on the optimal bad debt expense in installment lending 3 (1979) 107 
Dymits, L. and M.L. Murray, Another look at implied tax rates 10 (1986) 133 


Eaker, M.R. and D. Grant, Optimal hedging of uncertain and long-term foreign 

exchange exposure 9 (1985) 221 
Eakin, B.K., see Buono, M.J. 14 (1990) 1151 
Easton, S.A., see Brailsford, T.J. 17 (1993) 131 
Easton, S.A., see Brown, R.L. 19 (1995) 937 
Eaton, J., Lending with costly enforcement of repayment and potential fraud 10 (1986) 281 
Eberhart, A.C. and R.J. Sweeney, A note on noise in the market for bankrupt firms’ 

securities 20 (1996) 401 
Ederington, L.H. and C.-H. Huang, Parameter uncertainty and the rational 

expectations model of the term structure 19 (1995) 207 
Edgar, S.M., see Peavy, III, J.W. 7 (1983) 161 
Edgar, S.M., see Peavy, III, J.W. 10 (1986) 145 
Ehrhardt, M.C., J.V. Jordan and E.Z. Prisman, Tests for tax-clientele and tax-option 

effects in U.S. treasury bonds 19 (1995) 1055 
Eijffinger, S.C.W., see Almekinders, G.J. 20 (1996) 1365 
Eilon, S., Earning per share and takeovers 2 (1978) 257 
Eisemann, P.C., see Mehta, D.R. 3 (1979) 
Eisenbeis, R.A., Problems in applying discriminant analysis in credit scoring 

models 2 (1978) 
Eisenbeis, R.A. and A.S. McCall, The impact of legislation prohibiting 

director-interlocks among depository financial institutions 2 (1978) 
Eisenbeis, R.A., Comment on Jones and King and Cummins, Harrington and Klein 19 (1995) 
Eisenbeis, R.A., see Kwan, S.H. 19 (1995) 
Elton, E.J., M.J. Gruber and J. Rentzler, A simple examination of the empirical 

relationship between dividend yields and deviations from the CAPM 7 (1983) 
Elton, E.J. and M.J. Gruber, Differential information and timing ability 15 (1991) 
Elton, E.J. and M.J. Gruber, Optimal investment strategies with investor liabilities 16 (1992) 
Elton, E.J., M.J. Gruber and J. Mei, Return generating process and the 

determinants of term premiums 20 (1996) 
Elyasiani, E., see Meinster, D.R. 12 (1988) 
Elyasiani, E. and S. Mehdian, Productive efficiency performance of minority and 

nonminority-owned banks: A nonparametric approach 16 (1992) 
Elyasiani, E., see Choi, J.J. 16 (1992) 
Emery, D.R., see Iskandar-Datta, M.E. 18 (1994) 
English, M., S. Grosskopf, K. Hayes and S. Yaisawarng, Output allocative and 

technical efficiency of banks 17 (1993) 
English, M. and W. Shahin, Investigating the interest rate impact of changing secret 

bank deposit laws: Switzerland 18 (1994) 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Engsted, T. and C. Tanggaard, Cointegration and the US term structure 18 (1994) 
Epperson, J.F., see Kau, J.B. 11 (1987) 
Epps, T.W., L.B. Pulley and D.B. Humphrey, Assessing the FDIC’s premium and 

examination policies using ‘Soviet’ put options 20 (1996) 
Errunza, V., Efficiency and the programs to develop capital markets: The Brazilian 

experience 3 (1979) 
Errunza, V. and E. Losq, The behavior of stock prices on LDC markets 9 (1985) 
Errunza, V., E. Losq and P. Padmanabham, Tests of integration, mild segmentation 

and segmentation hypotheses 16 (1992) 
Esho, N. and I.G. Sharpe, Long-run estimates of technological change and scale 

economies in a dynamic framework: Australian permanent building societies, 

1974- 1990 19 (1995) 1135 
Espahbodi, P., Identification of problem banks and binary choice models 15.(1991) 53 
Eun, C.S. and B.G. Resnick, Forecasting the correlation structure of share prices: A 

test of new models 16 (1992) 643 
Eun, C.S., see Chang, E. 19 (1995) 1237 
Eun, C.S., R. Kolodny and C. Scheraga, Cross-border acquisitions and shareholder 

wealth: Tests of the synergy and internalization hypotheses 20 (1996) 1559 
Evanoff, D.D., An empirical examination of bank reserve management behavior 14 (1990) 131 
Evans, L.T., S.P. Keef and J. Okunev, Modelling real interest rates 18 (1994) 153 
Eyssell, T. and N. Arshadi, The wealth effects of the risk-based capital requirement 

in banking: The evidence from the capital market 14 (1990) 179 
Eyssell, T.H., D.R. Fraser and N.K. Rangan, Debt-equity swaps, Regulation K, and 

bank stock returns 13 (1989) 853 


Fabry, J. and W. van Grembergen, Further evidence on the stationarity of betas and 

errors in their estimates 2 (1978) 
Faff, R.W., see Brailsford, T.J. 20 (1996) 
Fare, R. and D. Primont, Measuring the efficiency of multiunit banking: An activity 

analysis approach 17 (1993) 
Favero, C.A., see Bagliano, F.-C. 16 (1992) 
Fedenia, M. and T. Grammatikos, Portfolio rebalancing and the effective taxation 

of dividends and capital gains following the Tax Reform Act of 1986 15 (1991) 
Fedenia, M. and T. Grammatikos, Risk premia and the ex-dividend stock price 

behaviour: Empirical evidence 17 (1993) 
Ferris, G., see Aitken, M. 15 (1991) 
Ferson, W.E. and C.R. Harvey, Sources of risk and expected returns in global 

equity markets 18 (1994) 
Figlewski, S. and S. Freund, The pricing of convexity risk and time decay in 

options markets 18 (1994) 
Finkelstein, J.M., Book review: J.M. Mason, Financial management of commercial 

banks 4 (1980) 
Finkelstein, J.M. and S. Uppaluri, A method for optimal deposit liability 

assignment 4 (1980) 
Finn, F.J. and R. Higham, The performance of unseasoned new equity 

issues-cum-stock exchange listings in Australia 12 (1988) 
Finn, F.J., see Ball, R. 13 (1989) 
Finnerty, J.E., see Becker, K.G. 19 (1995) 
Finucane, T.J., A simple linear weighting scheme for Black-Scholes implied 

volatilities: A note 13 (1989) 
Firth, M., A note on the impact of audit qualifications on lending and credit 

decisions 4 (1980) 
Fixler, D.J. and K.D. Zieschang, An index number approach to measuring bank 

efficiency: An application to mergers 17 (1993) 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1223 


Flanders, M.J., Comments on ‘The effect of political, economic and institutional: 

development on international banks’ by John G. Heimann 7 (1983) 623 
Flannery, M.J., Correspondent services and cost economies in commercial banking 7(1983) 83 
Flannery, M.J., Pricing deposit insurance when the insurer measures bank risk with 

error 15 (1991) 975 
Fletcher, J., The mean-variance efficiency of benchmark portfolios: UK evidence 18 (1991) 673 
Folkerts-Landau, D., P. Garber and T. Lane, Payment system reform in formerly 

centrally planned economics 17 (1993) 849 
Fong, W.-M., see Chan, K.C. 20 (1996) 1161 
Fooladi, I., see Bierwag, G.O. 17 (1993) 1147 
Forbes, S.M. and L.S. Mayne, A friction model of the prime 13 (1989) 127 
F¢grsund, F.R., see Berg, S.A. 17 (1993) 371 
Fosberg, R.H., see Fraser, D.R. 9 (1985) 585 
Frankel, M.E.S., see Kilcollin, T.E. 17 (1993) 869 
Franks, J.R., Insider information and the efficiency of the acquisition market 2 (1978) 379 
Fraser, D.R., R.M. Richards and R.H. Fosberg, A note on deposit rate deregulation 

super nows, and bank security returns 9 (1985) 585 
Fraser, D.R., see Dubofsky, D.A. 13 (1989) 339 
Fraser, D.R., see Eyssell, T.H. 13 (1989) 853 
Fraser, D.R., see Baradwaj, B.G. 14 (1990) 1229 
Fraser, D.R., see Cochran, B. 19 (1995) 261 
Fraser, P., see Black, A. 16 (1992) 1015 
French, D.W. and L.J. Martin, The measurement of option mispricing 12 (1988) 537 
Frennberg, P. and B. Hansson, Testing the random walk hypothesis on Swedish 

stock prices: 1919-1990 17 (1993) 175 
Freund, S., see Figlewski, S. 18 (1994) 73 
Fried, H.O., C.A.K. Lovell and P. Vanden Eeckaut, Evaluating the performance of 

US credit unions 17 (1993) 251 
Friedman, J., see Becker, K.G. 19 (1995) 1191 
Friend, I., Recent developments in finance 1 (1977) 103 
Friend, I. and R. Westerfield, Risk and capital asset prices 5 (1981) 291 
Friend, I., see Dhrymes, P.J. 9(1985) 73 
Friend, I. and I. Tokutsu, The cost of capital to corporations in Japan and the 

USS.A. 11 (1987) 313 
Friend, I. and L.H.P. Lang, The size effect on stock returns: Is it simply a risk 

effect not adequately reflected by the usual measures? 12 (1988) 
Frino, A., see Aitken, M. 20 (1996) 
Frodin, J.-H. and R. Startz, The NOW account experiment and the demand for 

money 6 (1982) 
Froyen, R.T. and K.J. Kopecky, A note on reserve requirements and monetary 

control with a flexible deposit rate 7 (1983) 
Fu, Q., On the valuation of an option to exchange one interest rate for another 20 (1996) 
Fujihara, R.A., see Sprenkle, C.M. 14 (1990) 
Fulghieri, P. and S. Nagarajan, On the strategic role of high leverage in entry 

deterrence 20 (1996) 
Fung, H.-G. and S.C. Isberg, The international transmission of Eurodollar and US 

interest rates: A cointegration analysis 16 (1992) 757 
Fung, H.-G., see Lo, W.-C. 19 (1995) 1309 
Fung, W.K.H., On the process of risk reduction through diversification 3 (1979) 281 
Fung, W.K.H., Taxes clientele effect of dividend and risk, return linearity 5 (1981) 405 
Fung, W.K.H., R.A. Schwartz and D.K. Whitcomb, Adjusting for the intervalling 

effect bias in beta: A test using Paris Bourse data 9 (1985) 443 





1224 Author Index Volumes 1—-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Fung, W.K.H. and M.F. Theobald, Taxes, unequal access, public debt and corporate 

financial policy in the United Kingdom 11 (1987) 
Furlong, F.T. and M.C. Keeley, Capital regulation and bank risk-taking: A note 13 (1989) 
Furlong, E.T., see Keeley, M.C. 14 (1990) 
Furtado, E.P.H., see Baradwaj, B.G. 14 (1990) 


Galai, D., see Brenner, M. 2 (1978) 
Galai, D., Pricing of optional bonds 7 (1983) 
Galai, D., see Crouhy, M. 10 (1986) 
Galai, D., see Crouhy, M. 15 (1991) 
Galai, D., see Crouhy, M. 18 (1994) 
Galeotti, M., see Corradi, V. 14 (1990) 
Galitz, L.C., InterBank: A bank management simulation exercise 7 (1983) 35 
Gallo, J.G. and PE. Swanson, Comparative measures of performance for 

U.S.-based international equity mutual funds 20 (1996) 
Gallo, J.G., V.P. Apilado and J.W. Kolari, Commercial bank mutual fund activities: 

Implications for bank risk and profitability 20 (1996) 
Gandhi, D.K., A. Saunders, R. Woodward and C. Ward, The British investor’s 

gains from an international portfolio investment 5 (1981) 
Gandhi, D.K., R. Hausmann, Jr. and A. Saunders, On syndicate sharing rules for 

unanimous project rankings 9 (1985) 
Gandolfo, G., P.C. Padoan and G. Paladino, Exchange rate determination: 

Single-equation or economy-wide models? A test against the random walk 14 (1990) 
Garbade, K. and Z. Lieber, On the independence of transactions on the New York 

Stock Exchange 1 (1977) 
Garbade, K.D. and C.P. Sekaran, Opening prices on the New York Stock Exchange 5 (1981) 
Garber, P., see Folkerts-Landau, D. 17 (1993) 
Garcia, G., Implementing FDICIA’S mandatory closure rule 19 (1995) 
Gardner, L.A. and M.F. Grace, X-Efficiency in the US life insurance industry 17 (1993) 
Gavish, B., A relaxation algorithm for building undominated portfolios 1 (1977) 
Gehrlein, W.V. and T.H. McIntosh, Cyclical variability of bond risk premia: A note 9 (1985) 
Gemmill, G., Margins and the safety of clearing houses 18 (1994) 
Gemmill, G, Political risk and market efficiency: Tests based in British stock and 

options markets in the 1987 election 16 (1992) 
Gennotte, G. and D.H. Pyle, Capital controls and bank risk 15 (1991) 
Geske, R. and K. Shastri, The early exercise of American puts 9 (1985) 
Gibson-Asner, R., Valuing Swiss default-free callable bonds: Theory and empirical 

evidence 14 (1990) 
Giddy, I.H., see Dufey, G. 8 (1984) 
Gilligan, T.W. and M.L. Smirlock, An empirical study of joint production and scale 

economies in commercial banking 8 (1984) 
Giraldi, C., R. Hamaui and N. Rossi, Non-marketable assets and household’ 

portfolio choices: A case study of Italy 17 (1993) 1171 
Girard, J., see Steinherr, A. 16 (1992) 1005 
Givoly, D. and J. Lakonishok, Financial analysts’ forecasts of earnings: Their value 

to investors 4 (1980) 221 
Gjerde, @ and K. Semmen, Risk-based capital requirements and bank portfolio 

risk 19 (1995) 1159 
Glascock, J.L., see Slovin, M.B. 16 (1992) 1057 
Glass, J. Colin, see McKillop, D.G. 20 (1996) 1651 
Glass, J.C. and D.G. McKillop, An empirical analysis of scale and scope 

economies and technical change in an Irish multiproduct banking firm 16 (1992) 423 
Glennon, D. and J. Lane, Financial innovation, new assets, and the behavior of 

money demand 20 (1996) 207 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Gold, F., see Sherman, H.D. 9 (1985) 
Goldberg, L.G. and A. Saunders, The determinants of foreign banking activity in 

the United States 5 (1981) 
Goldberg, L.G. and J.T. Rose, Mutual savings bank membership in the FHLBS: 

Motivations behind recent membership growth 5 (1981) 
Goldberg, L.G. and G.A. Hanweck, What can we expect from interstate banking 12 (1988) 
Goldberg, L.G., G.A. Hanweck, M. Keenan and A. Young, Economies of scale and 

scope in the securities industry 15 (1991) 
Goldberg, L.G. and G.A. Hanweck, The growth of the world’s 300 largest banking 

organizations by country 15 (1991) 
Goldberg, L.G., see Grosse, R. 15 (1991) 
Goldberg, L.G., G.A. Hanweck and T.F. Sugrue, Differential impact on bank 

valuation on interstate banking law changes 16 (1992) 
Goldberg, L.G. and A. Rai, The structure—performance relationship for European 

banking 20 (1996) 
Goldberg, M.A., The pricing of the primate rate 6 (1982) 
Goldschmidt, A., On the definition and measurement of bank output 5 (1981) 
Goldschmidt, A., Comments on ‘U.S. banking regulations and foreign banks’ entry 

into the United States’ David A. Walker 7 (1983) 
Goodman, L.S., A note on the effects of Euromarket regulation on bank balance 

sheet decisions 6 (1982) 
Goodman, L.S. and A.M. Santomero, Variable-rate deposit insurance: A 

reexamination 10 (1986) 
Gordon, M.J. and C.C.Y. Kwan, Debt maturity, default risk, and capital structure 3 (1979) 
Gordon, M.J., Leverage and the value of a firm under a progressive personal 

income tax 6 (1982) 
Gordon, M.J., Leverage and the value of a firm under a progressive personal 

income tax: Reply 8 (1984) 
Gosnell, T.F., A.J. Keown and J.M. Pinkerton, The intraday speed of stock price 

adjustment to major dividend changes: Bid—ask bounce and order flow 

imbalances 20 (1996) 
Grabowski, R., N. Rangan and R. Rezvanian, Organizational forms in banking: An 

empirical investigation of cost efficiency 17 (1993) 
Grace, E., see Cummins, J.D. 18 (1994) 
Grace, M.F., see Gardner, L.A. 17 (1993) 
Graham, S.L., see Boyd, J.H. 17 (1993) 
Grammatikos, T. and P. Yourougou, Market expectations of the effects of the Tax 

Reform Act of 1986 on banking organizations 14 (1990) 
Grammatikos, T., see Fedenia, M. 15 (1991) 
Grammatikos, T., see Fedenia, M. 17 (1993) 
Grant, D., see Eaker, M.R. 9 (1985) 
Granziol, M.J., Direct price controls as a source of instability in the interest 

rate/inflation rate relationship 9 (1985) 
Grauer, R.R., N.H. Kahansson and F.C. Shen, Industry rotation in the U.S. stock 

market: 1934-1986 returns on passive, semi-passive, and active strategies 14 (1990) 
Gray, H.P., see Gray, J.M. 5 (1981) 
Gray, H.P., see Walter, I. 7 (1983) 
Gray, J.M. and H.P. Gray, The multinational bank: A financial MNC? 5 (1981) 
Gray, L., see Meeker, L.G. 11 (1987) 
Green, R.C. and E. Talmor, Asset substitution and the agency costs of debt 

financing 10 (1986) 
Greenbaum, S.I., Book review: W.L. Silber, ed., Financial innovation 1 (1977) 
Greenbaum, S.I., see Thakor, A. 5 (1981) 





1226 


Greenbaum, S.I., see Kanatas, G 

Greenbaum, S.I., see Chan, Y.-S. 

Greenbaum, S.I., Foreword 

Greenbaum, S.I. and A.V. Thakor, Bank funding modes: Securitization versus 
deposits 

Greenbaum, S.I., see Akella, S.R. 

Greenbaum, S.I., G. Kanatas and I. Venezia, Equilibrium loan pricing under the 
bank-client relationship 

Greenbaum, S.I., see Akella, S.R. 

Greene, J., Bank lending to third world countries in the 1980’s 

Grier, P.C., see Polakoff, M.A. 

Griffiths, M.D. and D.B. Winters, Day-of-the-week effects in federal funds rates: 
Further empirical findings 

Grinold, R., see Beckers, S. 

Grosse, R. and L.G. Goldberg, Foreign bank activity in the United States: An 
analysis by country of origin 

Grosskopf, S., see English, M. 

Grube, R.C., O.M. Joy and J.S. Howe, Some empirical evidence on stock returns 
and security credit regulation in the OTC equity market 

Gruber, M.J., see Elton, E.J. 

Gruber, M.J., see Elton, E.J. 

Gruber, M.J., see Elton, E.J. 

Gruber, M.J., see Elton, E.J. 

Griinbichier, A. and F.A. Longstaff, Valuing futures and options on volatility 

Guill, G.D., see Chirinko, R.S. 

Gultekin, M.N., see Dhrymes, P.J. 

Gultekin, N.B., see Dhrymes, P.J. 

Gunasekaran, A., see Martikainen, T. 

Gunther, J.W., see Cole, R.A. 

Gup, B.E., see Lindey, J.T. 

Gupta, A., R.L.B. LeCompte and L. Misra, On the gains to acquiring capital stock 
S&Ls in merger conversions: A comment 

Gupta, K.L., Interest rates, inflation expectations and the inverted Fisher 
hypothesis 

Gupta, K.L., Interest rates, income taxes and anticipated inflation: Some new 
evidence 

Guttentag, J. and R.J. Herring, Disclosure policy and international banking 

Guy, J.R.F., The behaviour of equity securities on the German Stock Exchange 


Haan, J. de, see Knot, K. 

Haines, G., A. Riding and R. Thomas, Small business bank shopping in Canada 

Haldeman, R.G., see Altman, E.I. 

Haller, A. and H.R. Stoll, Market structure and transaction costs: Implied spreads 
in the German stock market 

Halloran, J.A. and J.B. Yawitz, The effect of mortgage form on borrower interest 
rate risk: A portfolio theory approach 

Halloran, J.A., see Bundt, T.P. 

Halpern, P. and Y. Kahane, A pedagogical note on Baumol’s gain-confidence limit 
criterion for portfolio selection and the probability of ruin 

Hamaui, R., Book review: J. Niehans, The theory of money 

Hamaui, R., see Giraldi, C. 

Hancock, D., A model of the financial firm with imperfect asset and deposit 
elasticities 


Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


6 \ 1982) 
10 (1986) 
11 (1987) 


11 (1987) 
12 (1988) 


379 
419 


13 (1989) 221 
19 (1995) 171 
7 (1983) 553 
15 (1991) 1057 


19 (1995) 1265 
16 (1992) 75 


15 (1991) 1093 
17 (1993) 349 


11 (1987) 17 
7 (1983) 135 
15 (1991) 117 
16 (1992) 869 
20 (1996) 1251 
20 (1996) 985 
15 (1991) 785 
9 (1985) 73 
9(1985) 73 
18 (1994) 659 
19 (1995) 1073 
16 (1992) 313 


18 (1994) 595 
15 (1991) 109 
16 (1992) 973 


10 (1986) 75 
1(1977) = 71 


19 (1995) 363 
15 (1991) 1041 
E1977)" °29 


13 (1989) 697 


3 (1979) 187 
16 (1992) 1179 


4 (1980) 189 
5 (1981) 595 
17 (1993) 1171 


10 (1986) 37 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Hancock, D., see Bauer, P.W. 17 (1993) 
Hancock, D., see Berger, A.N. 17 (1993) 
Hancock, D., A.J. Laing and J.A. Wilcox, Bank capital shocks: Dynamic effects on 

securities, loans, and capital 19 (1995) 
Hannan, T.H., The theory of limit pricing: Some applications to the banking 

industry 3 (1979) 


Hannan, T.H., Bank commercial loan markets and the role of market structure: 

Evidence from surveys of commercial lending 15 (1991) 
Hansen, R.S. and J.G. Thatcher, On the nature of credit demand and credit 

rationing in competitive credit markets 7 (1983) 
Hansen, R.S., J.M. Pinkerton and T. Ma, On the rightholders’ subscription to the 

underwritten rights offering 10 (1986) 
Hansson, B., see Frennberg, P. 17 (1993) 
Hanweck, G.A., see Goldberg, L.G. 12 (1988) 
Hanweck, G.A., see Goldberg, L.G. 15 (1991) 
Hanweck, G.A., see Goldberg, L.G. 15 (1991) 
Hanweck, G.A., see Goldberg, L.G. 16 (1992) 
Harrington, S.E., see Cummins, J.D. 19 (1995) 
Harris, F.H.B., T.-H. McInish and R.R. Chakravarty, Bids and asks in disequilibrium 

market microstructure: The case of IBM 19 (1995) 
Harvey, C.R., see Ferson, W.E. 18 (1994) 
Hasbrouck, J., The characteristics of takeover targets: g and other measures 9 (1985) 
Hassan, M.K., G.V. Karels and M.O. Peterson, Deposit insurance, market discipline 

and off-balance sheet banking risk of large U.S. commercial banks 18 (1994) 
Haubrich, J.G., Financial intermediation: Delegated monitoring and long-term 

relationships 13 (1989) 
Haugen, R.A., see Schlater, J.-E. 4 (1980) 
Haugen, R.A., see Barnea, A. 11 (1987) 
Hauser, S., see Choi, J.J. 14 (1990) 
Hausmann, Jr., R., see Gandhi, D.K. 9 (1985) 
Havrilesky, T., A comment on Niehans’ ‘Innovation in Monetary Policy’ 10 (1986) 
Hawawini, G., Equity price behaviour: Some evidence from markets around the 

world 18 (1994) 
Hawawini, G.A. and P.A. Michel, The pricing of risky assets on the Belgian stock 

market 6 (1982) 
Hawawini, G.A., P.A. Michel and A. Corhay, New evidence on beta stationarity 

and forecast for Belgian common stocks 9 (1985) 
Hayes, K., see English, M. 17 (1993) 
Hedge, S.P., An empirical analysis of implicit delivery options in the treasury bond 

futures contrast 12 (1988) 
Hedge, S.P., An ex post valuation of the quality option implicit in the Treasury 

bond futures contract 14 (1990) 
Heffernan, S.A., A characteristics definition of financial markets 14 (1990) 
Heggestad, A.A. and J.F. Houston, Factors influencing the decisions of bank 

managers: The evidence from investment portfolios 16 (1992) 
Heimann, J.G., The problem of confidence in domestic and international banking 

systems 6 (1982) 
Heimann, J.G., The effects of political, economic and institutional development on 

international banks 7 (1983) 
Hein, S.E. and J. Mercado-Mendez, The credit view, financial announcements and 

interest rate responses 16 (1992) 
Heinkel, R., see Sealey Jr., C.W. 9 (1985) 
Helmes, B.P., see Jean, W.H. 12 (1988) 





1228 Author Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1209-1258 


Hempel, G.H., see Scott, J.A. 9 (1985) 
Hempel, G.H., see Peavy, III, J.W. 12 (1988) 
Hendershott, P.H., Model simulations of the impact of selective credit policies and 

financial reforms: The appropriate monetary-policy assumption 1 (1977) 173 
Hendershott, P.H., Book review: L.H. Hunt, Dynamics of forecasting financial 

cycles 2 (1978) 183 
Hendershott, P.H. and J.P. Winder, Commercial bank asset portfolio behaviour in 

the United States: Evidence of a change in structure 3 (1979) 113 
Hendershott, R., see Kane, E.J. 20 (1996) 1305 
Herrera, M.J. and L.J. Lockwood, The size effect in the Mexican stock market 18 (1994) 621 
Herrera, M.J., see Lockwood, L.J. 20 (1996) 151 
Herring, R.J., see Guttentag, J. 10 (1986) 75 
Herring, R.J., see Berger, A. N. 19 (1995) 393 
Hessel, C., see Cakici, N. 20 (1996) 307 
Hester, D.D., Innovations and the portfolios of weekly reporting banks 6 (1982) 89 
Heth, M., Comments on ‘Protectionism and international banking: Sectoral 

efficiency, competitive structure and national policy’ by Ingo Walter and H. 

Peter Gray 7 (1983) 
Heth, M., In memory of Daniel Recanati 10 (1986) 
Hewitt, R.S., see Boyd, J.H. 17 (1993) 
Hietala, P.T., Equity markets and personal taxation: The ex-dividend day behaviour 

of Finnish stock prices 14 (1990) 
Hietala, P.T., The efficiency of the Finnish market for right issues 18 (1994) 
Higham, R., see Finn, FJ. 12 (1988) 
Hilliard, J.E. and A.L. Tucker, A note on weekday, intraday, and overnight patterns 

in the interbank foreign exchange and listed currency options markets 16 (1992) 
Hingorani, A., A.K. Makhija and K. Shastri, The impact of calls of preferred stock 

on common shareholders’ wealth 18 (1994) 
Hiraki, T., E.D. Maberly and N. Takezawa, The information content of 

end-of-the-day index futures returns: International evidence from the Osaka 

Nikkei 225 futures contract 19 (1995) 
Hirschey, M., M.B. Slovin and J.K. Zaima, Bank debt, insider trading, and the 

return to corporate selloffs 14 (1990) 
Hjalmarsson, L., see Berg, S.A. 17 (1993) 

Ho, T., Book review: T.E. Copeland and J.F. Weston, Financial theory and 

corporate policy 5 (1981) 
Holmes, P., see Antoniou, A. 19 (1995) 
Hong, H., see Thakor, A. 5 (1981) 
Honohan, P. and R.P. Kinsella, Comparing bank concentration across countries 6 (1982) 
Hood, W., Book review: E. Bloch, Inside investment banking 12 (1988) 
Horner, M.R., The value of the corporate voting right: Evidence from Switzerland 12 (1988) 
Horvitz, P.M., Book review: J.F. Sinkey Jr., Problem and failed institutions in the 

commercial banking industry 5 (1981) 
Houston, J.F., see Heggestad, A.A. 16 (1992) 
Houston, J.F. and M.D. Ryngaert, The overall gains from large bank mergers 18 (1994) 
Houston, J.F. and S. Venkataraman, Liquidation under moral hazard: Optimal debt 

maturity and loan commitments 20 (1996) 
Houthakker, H.S., The extension of futures trading to the financial sector 6 (1982) 
Howe, J.S., see Grube, R.C. 11 (1987) 17 
Howe, J.S. and J. Madura, The impact of international listings on risk: Implication 

for capital market integration 14 (1990) 1133 
Howrey, E.P., Exchange rate forecasts with the Michigan Quarterly Econometric 

Model of the US economy 18 (1994) 27 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1229 


Hsia, C.-C. and J.F. Weston, Price behaviour of deep discount bonds 5 (1981) 357 
Huang, C.-H., see Ederington, L.H. 19 (1995) 207 
Huang, R.D. and H. Jo, Tests of market models: Heteroskedasticity or 

misspecification? 12 (1988) 
Hudgins, S.C., see Colburn, C.B. 20 (1996) 
Hudson, J., The impact of the new bankruptcy code upon the average liability of 

bankrupt firms 16 (1992) 
Hudson, R., M. Dempsey and K. Keasey, A note on the weak form efficiency of 

capital markets: The application of simple technical trading rules to UK stock 

prices — 1935 to 1994 20 (1996) 
Huffman, L., Operating leverage, financial leverage, and equity risk 7 (1983) 
Hull, J. and A. White, The impact of default risk on the prices of options and other 

derivative securities 19 (1995) 
Hultman, C.W. and L.R. McGee, Factors affecting the foreign banking presence in 

the U.S. 13 (1989) 
Humphrey, D.B., Large bank intra-deposit maturity composition: CDs and small 

time deposits 1970-77 3 (1979) 
Humphrey, D.B., Intermediation and cost determinants of large bank liability 

composition 5 (1981) 167 
Humphrey, D.B., see Rosen, R.J. 13 (1989) 355 
Humphrey, D.B., see Berger, A.N. 17 (1993) 317 
Humphrey, D.B., see Epps, T.W. 20 (1996) 699 
Humphrey, D.B., see Berger, A.N. 20 (1996) 1601 
Hung, M., see Chen, A.H. 19 (1995) 1419 


Hunter, W.C., see Berger, A.N. 17 (1993) 221 


Isberg, S.C., see Fung, H.-G. 16 (1992) 757 
Isimbabi, M.J., The stock market perception of industry risk and the separation of 

banking and commerce 18 (1994) 
Iskandar-Datta, M.E., see Datta, S. 20 (1996) 
Iskandar-Datta, M.E. and D.R. Emery, An empirical investigation of the role of 

indenture provisions in determining bond ratings 18 (1994) 
Iskandar-Datta, M.E., see Datta, S. 19 (1995) 
Iskandar-Datta, M.E., see Datta, S. 19 (1995) 
Iskandar-Datta, M.E., see Datta, S. 19 (1995) 
Iskandar-Datta, M.E., see Datta, S. 20 (1996) 
Israel, R., see Biger, N. 13 (1989) 
Izan, H.Y., Corporate distress in Australia 8 (1984) 


Jackson III, W.E., see Brewer III, E. 20 (1996) 
Jacquillat, B.C., J.G. McDonald and J. Rolfo, French auctions of common stock: 

New issues, 1966-1974 2 (1978) 
Jacquillat, B.C., see Dumas, B. 14 (1990) 
Jacquillat, B.C., see Dumas, B. 14 (1990) 
Jaffe, J.F. and R. Westerfield, Leverage and the value of a firm under a progressive 

income tax: A correction and extension 8 (1984) 
Jaffe, J.F. and R. Westerfield, Is there a monthly effect in stock market returns?: 

Evidence from foreign countries 13 (1989) 
Jaffe, J.F., R. Westerfield and C. Ma, A twist on the Monday effect in stock prices: 

Evidence from the U.S. and foreign stock markets 13 (1989) 
Jaffee, D.M. and L.J. Mirman, Comments on ‘The extension of futures trading to 

the financial sector’ by Hendrik S. Houthakker 6 (1982) 
Jaffee, D.M., Term structure intermediation by depository institutions 10 (1986) 





1230 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Jagtiani, J., A. Saunders and G.F. Udell, The effect of bank capital requirements on 
bank off-balance sheet financial innovations 

Jagtiani, J., A. Nathan and G. Sick, Scale economies and cost complementarities in 
commercial banks: On- and off-balance-sheet activities 

Jagtiani, J. and A. Khanthavit, Scale and scope economies at large banks: Including 
off-balance sheet products and regulatory effects (1984-1991) 

Jahera Jr., J.S. and J.F. Sinkey, A note on the intracyclical balance-sheet behavior 
of large commercial banks: 1972-1987 

Jahera Jr., J.S., Book review: G.P. Szegé, Portfolio theory with application to bank 
asset management 

Jalan, P. and G. Barone-Adesi, Equity financing and corporate convertible bond 
policy 

Jarrow, R. and A. Rudd, A comparison of the APT and CAPM: A note 

Jarrow, R.A., Liquidity premiums and the expectations hypothesis 

Jayanti, S.V., see Slovin, M.B. 

Jayaraman, N., K. Shastri and K. Tandon, The impact of international cross listings 
on risk and return: The evidence from American Depository Receipts 

Jean, W.H. and B.P. Helmes, The identification of stochastic dominance efficient 
sets by moment combination orderings 

Jehle, G.A., Regulation and the public interest in banking 

Jensen, G.R. and R.R. Johnson, Discount rate changes and security returns in the 
USS., 1962-1991 

Jo, H., see Huang, R.D. 

John, K., T.A. John and L.W. Senbet, Risk-shifting incentives of depository 
institutions: A new perspective on federal deposit insurance reform 

John, K., T.A. John and A. Saunders, Universal banking and firm risk-taking 

John, K., A. Saunders and L.W. Senbet, Perspectives on bank capital regulation and 
managerial compensation 

John, T.A., see John, K. 

John, T.A., see John, K. 

Johnson, R.R., see Jensen, G.R. 

Johnson, S.A., see Slovin, M.B. 

Johnson, S.A. and S.K. Sarkar, The valuation effects of the 1977 Community 
Reinvestment Act and its enforcement 

Jones, D.S. and K.K. King, The implementation of prompt corrective action: An 
assessment 

Jones, E.P. and S.P. Mason, Valuation of loan guarantees 

Jones, J.H., see Karpoff, J.M. 

Jong, F. de, A. Kemna and T. Kloek, A contribution to event study methodology 
with an application to the Dutch stock market 

Jonkhart, M.J.L., On the term structure of interest rates and the risk of default: An 
analytical approach 

Jordan, B.D., see Chen, S.-J. 

Jordan, B.D. and S.D. Jordan, Salomon brothers and the May 1991 Treasury 
auction: Analysis of a market corner 


Jordan, J.V., Book review: J.C. Francis, Investments: Analysis and management 
Jordan, J.V., see Ehrhardt, M.C. 
Jordan, S.D., see Jordan, B.D. 


Jorion, P., Bayesian and CAPM estimators of the means: Implications for portfolio 
selection 

Jorion, Ph., see Detemple, J. 

Joy, O.M., see Meeker, L.G. 

Joy, O.M., see Grube, R.C. 


19 (1995) 
19 (1995) 
20 (1996) 
8 (1984) 
9 (1985) 


19 (1995) 
7 (1983) 
5 (1981) 
17 (1993) 


17 (1993) 


12 (1988) 
10 (1986) 


19 (1995) 
12 (1988) 


15 (1991) 
18 (1994) 


19 (1995) 
15 (1991) 
18 (1994) 
19 (1995) 
16 (1992) 


20 (1996) 


19 (1995) 
4 (1980) 
18 (1994) 


16 (1992) 


3 (1979) 
17 (1993) 


20 (1996) 

6 (1982) 
19 (1995) 
20 (1996) 


15 (1991) 
14 (1990) 
7 (1983) 
11 (1987) 


647 


1175 


1271 


109 


1057 


783 


491 
89 
1027 


25 


1055 
25 


717 
781 
175 

17 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Kadapakkam, Palani-Rajan and A.P. Tang, Stock reaction to dividend savings of 

convertible preferred calls: Free cash flow or price pressure effects? 20 (1996) 
Kadiyala, K.R., see Lockwood, L.J. 12 (1988) 
Kahane, Y., Capital adequacy and the regulation of financial intermediaries 1 (1977) 
Kahane, Y., see Halpern, P. 4 (1980) 
Kahansson, N.H., see Grauer, R.R. 14 (1990) 
Kamin, J.Y., see Amihud, Y. 7 (1983) 
Kanatas, G., Commercial paper, bank reserve requirements, and the informational 

role of loan commitments 11 (1987) 
Kanatas, G., see Greenbaum, S.I. 13 (1989) 
Kanatas, G., A reply to Calomiris’ comment on: “Commercial paper, bank reserve 

requirements and the informational role of loan commitments’ 13 (1989) 
Kanatas, G and S.I. Greenbaum, Bank reserve requirements and monetary 

aggregates 6 (1982) 
Kane, A., Trading cost premiums in capital asset returns - a closed form solution 18 (1994) 
Kane, E.J., Appearance and reality in deposit insurance: The case for reform 10 (1986) 
Kane, E.J., Three paradigms for the role of capitalization requirements in insured 

financial institutions 19 (1995) 431 
Kane, E.J. and M.-T. Yu, Measuring the true profile of taxpayer losses in the S&L 

insurance mess 19 (1995) 1459 
Kane, E.J. and R. Hendershott, The federal deposit insurance fund that didn’t put a 

bite on U.S. taxpayers 20 (1996) 1305 
Kaneko, T., see Pettway, R.H. 15 (1991) 559 
Kang, H.B., see Doherty, N.A. 12 (1988) 199 
Kanniainen, V., The redistribution of wealth in inflation 3 (1979) 177 
Kaplanis, E.C., see Brealey, R.A. 19 (1995) 765 
Karafiath, I., R. Mynatt and K.L. Smith, The Brazilian default announcement and 

the contagion effect hypothesis 15 (1991) 
Karafolas, S. and G. Mantakas, A note on cost structure and economies of scale in 

Greek banking 20 (1996) 377 
Kareken, J.H., Comments on ‘Innovation in monetary policy: Challenge and 

response’ by Jiirg Niehans 6 (1982) 39 
Kareken, J.H., The emergence and regulation of contingent commitment banking 11 (1987) 359 
Karels, G.V., see Hassan, M.K. 18 (1994) 575 
Karpoff, J.M., G. Rankine and J.H. Jones, In search of a signaling effect: The 

wealth effects of corporate name changes 18 (1994) 1027 
Katsimbris, G.M. and S.M. Miller, Money illusion, distribution effects and the 

household and business demands for money 6 (1982) 
Kau, J.B., D.C. Keenan, W.J. Muller, III and J.F. Epperson, The valuation and 

securitization of commercial and multifamily mortgages 11 (1987) 
Kaufman, G.G., see Bierwag, G.O. 8 (1984) 
Kaufman, G.G., see Bierwag, G.O. 16 (1992) 
Kaufman, G.G., FDICTA and bank capital 19 (1995) 
Kaufold, H. and M. Smirlock, The impact of credit risk on the pricing and duration 

of floating-rate notes 15 (1991) 
Kawaller, I.G., P.D. Koch and T.W. Koch, Intraday relationships between volatility 

in S & P 500 futures prices and volatility in the S & P 500 index 14 (1990) 
Keasey, K., see Hudson, R. 20 (1996) 
Keef, S.P., see Evans, L.T. 18 (1994) 
Keeley, M.C., see Furlong, F.T. 13 (1989) 883 
Keeley, M.C. and F.T. Furlong, A reexamination of mean-variance analysis of bank 

capital regulation 14 (1990) 69 
Keenan, D.C., see Kau, J.B. 11 (1987) 525 





1232 Author Index Volumes 1—-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Keenan, M., see Goldberg, L.G. 15 (1991) 
Keloharju, M. and K. Kulp, Market-to-book ratios, equity retention, and 

management ownership in Finnish initial public offerings 20 (1996) 
Kemna, A., see Jong, F. de 16 (1992) 
Kemna, A.G.Z. and A.C.F. Vorst, A pricing method for options based on average 

asset values 14 (1990) 
Kendall, S.B. and M.E. Levonian, A simple approach to better deposit insurance 

pricing 15 (1991) 
Kendall, S.B., A note on the existence and characteristics of fair deposit insurance 

premia 16 (1992) 
Keown, A.J., see Martin, J.D. 5 (1981) 
Keown, A.J., see Martin, J.D. 11 (1987) 
Keown, A.J., see Gosnell, T.F. 20 (1996) 
Khanthavit, A., see Jagtiani, J. 20 (1996) 
Kho, B.-C., see Chan, K.C. 20 (1996) 
Khoury, N., see Assogbavi, T. 19 (1995) 
Kilcollin, T.E. and M.E.S. Frankel, Futures and options markets: Their new role in 

Eastern Europe 17 (1993) 
Kim, M. and V. Maksimovic, Technology, debt and the exploitation of growth 

options 14 (1990) 
Kinberg, Y. and E.F. Sudit, Successive retention of funds, loan profitability and 

marketing implications in banking 2 (1978) 
Kindleberger, C.P., International banks as leaders or followers of international 

business: An historical perspective 7 (1983) 
King, K.K., see Berger, A.N. 15 (1991) 
King, K.K. and J.M. O’Brien, Market-based, risk-adjusted examination schedules 

for depository institutions 15 (1991) 
King, K.K., see Jones, D.S. 19 (1995) 
Kinsella, R.P., see Honohan, P. 6 (1982) 
Kish, R.J. and M. Livingstone, Determinants of the call option on corporate bonds 16 (1992) 687 
Klein, M. and S.M. Miiller, ECU interest rates and ECU basket adjustments: An 

arbitrage pricing approach 16 (1992) 137 
Klein, P., Pricing Black-Scholes options with ccrrelated credit risk 20 (1996) 1211 
Klein, R., see Cummins, J.D. 19 (1995) 511 
Klemkosky, R.C. and B.G. Resnick, A note on the no premature exercise condition 

of dividend payout unprotected American call options: A clarification 16 (1992) 373 
Kling, J.L., The dynamic behavior of business loans and the primate rate 9 (1985) 421 
Kling, J.L., The dynamic behavior of business loans and the prime rate: Reply 9 (1985) 581 
Kloek, T., see Jong, F. de 16 (1992) 11 
Klugman, M.R., see Lawrence, D.B. 15 (1991) 1081 
Knopf, J.D. and J.L. Teall, Risk-taking behavior in the U.S. thrift industry: 

Ownership structure and regulatory changes 20 (1996) 1329 
Knot, K. and J. de Haan, Interest rate differentials and exchange rate policies in 

Austria, The Netherlands, and Belgium 19 (1995) 363 
Koch, P.D., see Kawaller, 1.G. 14 (1990) 373 
Koch, P.D., Reexamining intraday simultaneity in stock index futures markets 17 (1993) 1191 
Koch, T.W., see Kawaller, I.G. 14 (1990) 373 
Koehn, M.F. and B.E. Stangle, The effect of deposit-rate ceilings on bank risk: A 

comment 4 (1980) 
Kohli, U., A note on banknote characteristics and the demand for currency by 

denomination 12 (1988) 
Kolari, J., A. Mahajan and E.M. Saunders, The effect of changes in reserve 

requirements on bank stock prices 12 (1988) 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Kolari, J., T.H. McInish and E.M. Saniga, A note on the distribution types of 

financial ratios in the commercial banking industry 13 (1989) 
Kolari, J., see Cooper, K. 15 (1991) 
Kolari, J., see Zardkoohi, A. 18 (1994) 
Kolari, J.W., see Gallo, J.G. 20 (1996) 
Kolb, R.W., Affiliated and independent banks: Two behavioural regimes 5 (1981) 
Kolodny, R., see Chang, E. 19 (1995) 
Kolodny, R., see Eun, C.S. 20 (1996) 
Koot, R.S. and D.A. Walker, A statistical analysis of the impact of monetary policy 

on credit union lending 4 (1980) 
Kopecky, K.J., see Froyen, R.T. 7 (1983) 
Kopecky, K.J., A mean-variance framework for analyzing reserve requirements and 

monetary control 12 (1988) 
Kopecky, K.J., see Choi, J.J. 16 (1992) 
Koppenhaver, G.D., A note on managing deposit flows with cash and futures 

market decisions 9 (1985) 
Koppenhaver, G.D. and R.D. Stover, Standby letters of credit and large bank 

capital: An empirical analysis 15 (1991) 
Koppenhaver, G.D., see Brewer, III, E. 16 (1992) 
Koppenhaver, G.D. and R.D. Stover, Standby letters of credit and bank capital: 

Evidence of market discipline 18 (1994) 
Korobow, L. and D. Stuhr, Performance measurement of early warning models: 

Comments on West and other weakness/failure prediction models 9 (1985) 
Koskela, E., Credit rationing and non-price loan terms: A re-examination 7 (1983) 
Kraizberg, E., The market making of forward contracts with premature delivery 

provision 14 (1990) 
Krinsky, I. and H. Thomas, Savings and loan ownership structure and 

expense-preference 19 (1995) 
Kroll, Y., The analysis of risky investment: A state-contingent approach 8 (1984) 
Kriimmel, H.-J., German universal banking scrutinized: Some remarks concerning 

the Gessler report 4 (1980) 
Kryzanowski, L. and M.C. To, The E-V stationarity of security returns: Some 

empirical evidence 11 (1987) 
Kuester King, K., see Cordell, L.R. 19 (1995) 
Kulp, K., see Keloharju, M. 20 (1996) 
Kumar, P.C. and G.P. Tsetsekos, Asymmetric information, investment banking 

contracts and the certification hypothesis 17 (1993) 
Kunz, R.M. and R. Aggarwal, Why initial public offerings are underpriced: 

Evidence from Switzerland 18 (1994) 
Kurokawa, Y., see Takahashi, K. 8 (1984) 
Kwan, C.C.Y., see Gordon, M.J. 3 (1979) 
Kwan, C.C.Y., see Cheung, C.S. 16 (1992) 
Kwan, C.C.Y., Optimal portfolio selection under institutional procedures for short 

selling 19 (1995) 
Kwan, S.H. and R.A. Eisenbeis, An Analysis of inefficiencies in banking 19 (1995) 
Kwast, M.L. and J.T. Rose, Pricing, operating efficiency, and profitability among 

large commercial banks 6 (1982) 
Kwast, M.L., The impact of underwriting and dealing on bank returns and risks 13 (1989) 
Kyle, S.C. and R.G. Wirick, The impact of sovereign risk on the market valuation 

of U.S. bank equities 14 (1990) 


Lacey, N.J., see Nawalkha, S.K. 14 (1990) 1143 
Lahiri, J. and M. Zaporowski, A note on the variability of real interest rates, 
business cycles, and the Livingston data 8 (1984) 483 





1234 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Lahiri, K. and J. Lee, On the constancy of real interest rates and the Mundell effect 5 (1981) 
Laing, A.J., see Hancock, D. 19 (1995) 
Lakonishok, J., see Givoly, D. 4 (1980) 
Lakonishok, J. and A.C. Shapiro, Systematic risk, total risk and size as 

determinants of stock market returns 10 (1986) 
Lalor, P.A., see Brown, R.L. 19 (1995) 
Lam, C.H. and K.J. Boudreaux, Compensating balance, rationality, and optimality 5 (1981) 
Lam, C.H. and K.J. Boudreaux, Compensating balances, deficiency fees, and lines 

of credit 7 (1983) 
Lam, K., H.M.K. Mok, I. Cheung and H.C. Yam, Family groupings on 

performance of portfolio selection in the Hong Kong stock market 18 (1994) 
Lamm-Tennant, J., L. Starks and L. Stokes, Considerations of cost trade-offs in 

insurance solvency surveillance policy 20 (1996) 
Lamy, P. and J.-F. Vincensini, The decentralization of credit: A selected summary 

of the Mayoux report 4 (1980) 
Lamy, R.E., see Billingsley, R.S. 8 (1984) 
Lamy, R.E., see Billingsley, R.S. 12 (1988) 
Lamy, R.E. and G.R. Thompson, Risk premia and the pricing of primary issue 

bonds 12 (1988) 
Lamy, R.E., see Billingsley, R.S. 16 (1992) 
Landskroner, Y., Effects of interest rate policy on external balances 2 (1978) 
Landskroner, Y. and J. Paroush, Deposit insurance pricing and social welfare 18 (1994) 
Landsman, W.R., see Barth, M.E. 19 (1995) 
Lane, J., see Glennon, D. 20 (1996) 
Lane, T., see Folkerts-Landau, D. 17 (1993) 
Lane, W.R., S.W. Loney and J.W. Wansley, An application of the COx proportional 

hazards model to bank failure 10 (1986) 
Lang, G. and P. Welzel, Efficiency and technical progress in banking Empirical 

results for a panel of German cooperative banks 20 (1996) 1003 
Lang, L.H.P., see Friend, I. 12 (1988) 13 
Lange, B.R., see Cosandier, P.-A. 5 (1981) 187 
Langohr, H., Banks refinancing with the central bank: Re-examination of its 

interest rate elasticities for Belgium 1960-1973 4 (1980) 175 
Langohr, H., Alternative approaches to the theory of the banking firm 6 (1982) 297 
Langohr, H. and A.M. Santomero, Commercial bank refinancing and economic 

stability: An analysis of European features 9 (1985) 535 
Lasfer, M. Ameziane, Taxes and dividends: The UK evidence 20 (1996) 455 
Lasser, D.J., The effect of contemporaneous reserve accounting on the market for 

Federal funds 16 (1992) 1047 
Latané, H.A., The geometric-mean principle revisited: A reply 2 (1978) 395 
Latané, H.A., The geometric mean criterion continued 3 (1979) 309 
Laurence, M.M., Weak-form efficiency in the Kuala Lumpur and Singapore stock 

markets 10 (1986) 431 
Lawrence, D.B. and M.R. Klugman, Interstate banking in rural markets: The 

evidence from the corn belt 15 (1991) 1081 
Lawrence, E.C., see Arshadi, N. 11 (1987) 33 
Lawrence, E.C. and N. Arshadi, The distributional impact of foreign deposits on 

federal deposit insurance premia 12 (1988) 105 
Lawrence, E.C., L.D. Smith and M. Rhoades, An analysis of default risk in mobile 

home credit 16 (1992) 299 
Lawrence, E.C., see Smith, L.D. 19 (1995) 959 
LeCompte, R.L.B., see Gupta, A. 18 (1994) 595 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1235 


Lee, B.W., Book review: T.M. Devinney, Rationing in a theory of the banking firm, 

studies in contemporary economics 12 (1988) 612 
Lee, C.I. and I. Mathur, Trading rule profits in European currency spot cross-rates 20 (1996) 949 
Lee, J., see Lahiri, K. 5 (1981) 557 
Lee, J., see Cheung, C.S. 19 (1995) 347 
Lee, Jie-Haun, see Chow, E.H. 20 (1996) 1695 
Lee, P.J., S.L. Taylor and T.S. Walter, Australian IPO pricing in the short and long 

run 20 (1996) 1189 
Lee, S.H., Ability and willingness to service debt as explanation for commercial 

and official rescheduling cases 15 (1991) 
Lee, S.H., H.M. Sung and J.L. Urrutia, The behavior of secondary market prices of 

LDC syndicated loans 20 (1996) 
Lee, W.Y., see Tuttle, D.L. 2 (1978) 
Leonard, P.H., see Bierwag, G.O. 8 (1984) 
Leslie, P.E., Nature of interaction between market structures and forces and 

institutional systems 6 (1982) 
Lessard, D., North-South: The implications for multinational banking 7 (1983) 
Lessard, D.R. and A.E. Tschoegl, Panama’s International Banking Center: The 

direct employment effects 12 (1988) 
Levasseur, M.G., An option model approach to firm liquidity management 1 (1977) 
Levis, M., Stock market anomalies: A re-assessment based on the U.K. evidence 13 (1989) 
Levis, M. and D.C. Thomas, Investment trust IPOs: Issuing behaviour and price 

performance Evidence from the London Stock Exchange 19 (1995) 
Levonian, M.E., see Kendall, S.B. 15 (1991) 
Levy, H. and R. Brooks, An empirical analysis of term premiums using stochastic 

dominance 13 (1989) 
Levy-Garboua, V. and G. Maarek, Bank behaviour and monetary policy 2 (1978) 
Lewis, C.M., Convertible debt: Valuation and conversion in complex capital 

structures 15 (1991) 
Li, A., see Ritchken, P. 17 (1993) 
Liang, M.-Y., Bank float, mail float and the definition of money 10 (1986) 
Lianto, T., see Matolcsy, Z.P. 19 (1995) 
Lieber, Z., see Garbade, K. 1 (1977) 
Lieber, Z. and Y.E. Orgler, Optimal borrowing and bank lending policies: An 

interactive approach 10 (1986) 
Liljeblom, E., see Berglund, T. 13 (1989) 
Lim, G.C., Testing for the fundamental determinants of the long run real exchange 

rate 16 (1992) 
Lim, J., see Saunders, A. 14 (1990) 
Lim, J., see Damodaran, A. 15 (1991) 
Limmack, R.J. and C.W.R. Ward, The October 1987 stock market crash: An 

exploratory analysis of share price models 14 (1990) 
Lin, A. and P.-E. Swanson, Measuring global money market interrelationships: An 

investigation of five major world currencies 17 (1993) 
Lincoln, M., An empirical study of the usefulness of accounting ratios to describe 

levels of insolvency risk 8 (1984) 
Lindey, J.T., J.A. Verbrugge, JE. McNulty and B.E. Gup, Investment policy, 

financing policy, and performance characteristics of the novo savings and loan 

associations 16 (1992) 313 
Linn, S.C. and J.M. Pinegar, The price effects of secondary offerings of senior 

securities and warrants 15 (1991) 683 
Liu, P., see Chiang, R. 19 (1995) 1327 
Livingstone, M., see Brooks, R. 14 (1990) 215 





1236 Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Livingstone, M., see Kish, R.J. 16 (1992) 
Lloyd-Davies, P., see Rosen, R.J. 13 (1989) 
Lloyd-Williams, D.M., P. Molyneux and J. Thornton, Market structure and 

performance in Spanish banking 18 (1994) 433 
Lloyd-Williams, D.M., see Molyneux, P. 18 (1994) 445 
Lo, W.-C., H.-G. Fung and J.N. Morse, A note on Euroyen and domestic yen 

interest rates 19 (1995) 1309 
Lockwood, L.J. and T.H. McInish, Tests of stability for variances and means of 

overnight/intraday returns during bull and bear markets 4 (1990) 1234 
Lockwood, L.J. and K.R. Kadiyala, Measuring investment performance with a 

stochastic parameter regression model 12 (1988) 457 
Lockwood, L.J., see Diltz, J.D. 16 (1992) 511 
Lockwood, L.J., see Herrera, M.J. 18 (1994) 621 
Lockwood, L.J., R.C. Rutherford and M.J. Herrera, Wealth effects of asset 

securitization 20 (1996) 151 
Loderer, C. and H. Zimmermann, Stock offerings in a different institutional setting: 

The Swiss case, 1973-1983 12 (1988) 353 
Loeb, M., see Aharony, J. PST?) 95 
Loewenstein, U., see Benninga, S. 17 (1993) 105 
Loflund, A., see Berglund, T. 13 (1989) 41 
Loney, S.W., see Lane, W.R. 10 (1986) 511 
Longstaff, F.A., The valuation of options on coupon bonds 17 (1993) 27 
Longstaff, F.A., see Griinbichler, A. 20 (1996) 985 
Lord, R., Book review: R. Jarrow and A. Rudd, Option pricing 10 (1986) 158 
Losgq, E., see Errunza, V. 9 (1985) 561 
Losq, E., see Errunza, V. 16 (1992) 949 
Louvet, P., see Dubois, M. 20 (1996) 1463 
Lovell, C.A.K., see Fried, H.O. 17 (1993) 251 
Lown, C. and S. Peristiani, The behavior of consumer loan rates during the 1990 

credit slowdown 20 (1996) 1673 
Lucas, D. and R.L. McDonald, Bank portfolio choice with private information 

about loan quality: Theory and implications for regulation 11 (1987) 473 


Ma, C., see Jaffe, J.F. 13 (1989) 641 
Ma, T., see Hansen, R.S. 10 (1986) 595 
Maarek, G., see Levy-Garboua, V. 2 (1978) 15 
Maberly, E.D., see Hiraki, T. 19 (1995) 921 
Madura, J., see Howe, J.S. 14 (1990) 1133 
Madura, J., A.M. White and W.R. McDaniel, Reaction of British bank share prices 

to Citicorp’s announced $3 billion increase in loan-loss reserves 15 (1991) 151 
Madura, J., A.L. Tucker and E.R. Zarruk, Reaction of bank share prices to the 

Third-World Debt Reduction Plan 16 (1992) 853 
Madura, J., A.L. Tucker and E.R. Zarruk, Market reaction to the thrift bailout 17 (1993) 591 
Madura, J. and K.J. Wiant, Long-term valuation effects of bank acquisitions 18 (1994) 1135 
Mahajan, A. and D.R. Mehta, Swaps, Expectations, and exchange rates 10 (1986) 7 
Mahajan, A., see Kolari, J. 12 (1988) 183 
Mahajan, A., N. Rangan and A. Zardkoohi, Cost structures in multinational and 

domestic banking 20 (1996) 283 
Maier, S.F., see Cohen, K.J. 6 (1982) 117 
Maisel, S.J., Comments on ‘Innovation and the portfolios of weekly reporting 

banks’ by D.D. Hester 6 (1982) 113 
Makhija, A.K., see Hingorani, A. 18 (1994) 1095 
Maksimovic, V., see Kim, M. 14 (1990) 1113 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1237 


Malaikah, S.J., see Butler, K.C. 16 (1992) 197 
Maler, S.F., see Cohen, K.J. 1(1977) 219 
Maloney, K.J. and M.J. Byrne, An equilibrium debt option pricing model in 

discrete time 13 (1989) 421 
Maness, T.S., see Tuttle, D.L. 2 (1978) 143 
Mantakas, G., see Karafolas, S. 20 (1996) 377 
Marco, G., see Altman, E.I. 18 (1994) 505 
Marcus, A.J., Deregulation and bank financial policy 8 (1984) 557 
Maresca, G., see Angelini, P. 20 (1996) 853 
Marsh, I.W. and D.M. Power, A note on the performance of foreign exchange 

forecasters in a portfolio framework 20 (1996) 605 
Marsh, P., see Dimson, E. 14 (1990) 399 
Marston, R.C., Systematic movements in real exchange rates in the G-5: Evidence 

on the integration of internal and external markets 14 (1990) 1023 
Martell, T.F., Book review: L.G. MacMillian, Options as a strategic investment 7 (1983) 152 
Martikainen, T., J. Perttunen, P. Yli-Olli and A. Gunasekaran, The impact of the 

return interval on common factors in stock returns: Evidence from a thin 

security market 18 (1994) 
Martikainen, T. and V. Puttonen, International price discovery in Finnish stock 

index futures and cash markets 18 (1994) 
Martin, D., Early warning of bank failure: A logit regression approach 1 (1977) 
Martin, J.D. and A.J. Keown, Market reaction to the formation of one-bank holding 

companies 5 (1981) 
Martin, J.D. and A.J. Keown, One-bank holding company formation and the 1970 

Bank Holding Company Act Amendment: An empirical examination allowing 

for industry group effects 11 (1987) 
Martin, L.J., see French, D.W. 12 (1988) 
Mason, J.M., Modeling mutual funds and commercia banks: A comparative 

analysis 3 (1979) 
Mason, S.P., see Jones, E.P. 4 (1980) 
Mastropasqua, C., see Catte, P. 17 (1993) 
Mathis, III, R.E., A note on an equilibrium debt option pricing model in discrete 

time 19 (1995) 1305 
Mathur, I., see Waheed, A. 19 (1995) 823 
Mathur, I., see Lee, C.I. 20 (1996) 949 
Matolcsy, Z.P., see Castagna, A.D. 6 (1982) 521 
Matolcsy, Z.P., The distributive nominal and real micro effects of inflation on 

security returns: Some Australian evidence 10 (1986) 361 
Matolcsy, Z.P. and T. Lianto, The incremental information content of bond rating 

revisions: The Australian evidence 19 (1995) 891 
Mayer, T., Competitive equality as a criterion for financial reform 4 (1980) a 
Mayne, L.S., see Forbes, S.M. 13 (1989) 127 
Mazumdar, S.C., see Chen, A.H. 16 (1992) 1073 
Mazumdar, S.C., see Chen, A.H. 19 (1995) 1419 
Mazzoleni, P., The influence of reserve regulation and capital on optimal bank asset 

management 1(1977) 297 
McAllister, P.H. and D.A. McManus, Resolving the scale efficiency puzzle in 

banking 17 (1993) 
McAllister, P.H. and J.J. Mingo, Bank capital requirements for securitized loan 

pools 20 (1996) 
McCall, A.S., see Eisenbeis, R.A. 2 (1978) 
McCall, A.S. and M.O. Peterson, A critical level of commercial bank 

concentration: An application of switching regressions 4 (1980) 





1238 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


McCulloch, J.H., Interest-risk sensitive deposit insurance premia: Stable ACH 

estimates 9 (1985) 
McDaniel, W.R., see Madura, J. 15 (1991) 
McDermott, N., see Sharpe, I.G. 18 (1994) 
McDonald, J.G., see Jacquillat, B.C. 2 (1978) 
McDonald, R.L., see Lucas, D. 11 (1987) 
McGee, L.R., see Hultman, C.W. 13 (1989) 
MclInish, T.H., see Lockwood, L.J. 4 (1990) 
McInish, T.H., see Srivastava, R.K. 8 (1984) 
MclInish, T.H., see Kolari, J. 13 (1989) 
McInish, T.H. and R.A. Wood, A transactions data analysis of the variability of 

common stock returns during 1980-1984 14 (1990) 
MclInish, T.H. and R.A. Wood, An analysis of transactions data for the Toronto 

Stock Exchange: Return patterns and end-of-the-day effect 14 (1990) 
McInish, T.H. and R.A. Wood, Autocorrelation of daily index returns: 

Intraday-to-intraday versus close-to-close intervals 15 (1991) 
MclInish, T.H., see Harris, F.H.B. 19 (1995) 
McInish, T.H., see Chung, K.H. 19 (1995) 
McIntosh, T.H., see Gehrlein, W.V. 9 (1985) 
McKenzie, G.W., Regulating the Euro-markets 5 (1981) 
McKenzie, G.W. and S. Thomas, Liquidity, credit creation and international 

banking: An econometric investigation 7 (1983) 467 
McKillop, D.G., see Glass, J.C. 16 (1992) 423 
McKillop, D.G., J. Colin Glass and Y. Morikawa, The composite cost function and 

efficiency in giant Japanese banks 20 (1996) 1651 
McKinney Jr., G.W., Commercial bank financial management by J.F. Sinkey, Jr. 8 (1984) 376 
McKinney Jr., G.W., Book review: J.F. Sinkey, Jr., Commercial bank financial 

management, 2nd ed. 11 (1987) 175 
McLeod, R.W., see Thistle, P.D. 13 (1989) 151 
McManus, D.A., see Davies, S.M. 15 (1991) 917 
McManus, D.A., see McAllister, P.H. 17 (1993) 389 
McNulty, J.E., see Lindey, J.T. 16 (1992) 313 
McQueen, G.R., see Chang, E.C. 16 (1992) 477 
McShane, R.W. and I.G. Sharpe, A time series/cross section analysis of the 

determinants of Australian trading bank loan/deposit interest margins: 

1962-1981 9 (1985) 
Meeker, L.G. and L. Gray, A note on non-performing loans as an indicator of asset 

quality 11 (1987) 
Meeker, L.G. and F.E. Myers, Financing bank stock ownership: A question of 

conflict of interest 4 (1980) 
Meeker, L.G., O.M. Joy and K.O. Cogger, Valuation of controlling shares in 

closely held banks 7 (1983) 
Mehdian, S., see Elyasiani, E. 16 (1992) 
Mehta, D.R., P.C. Eisemann, E.A. Moses and B. Deschamps, Capital structure and 

capital adequacy of bank holding companies: A market test 3 (1979) 
Mehta, D.R., see Mahajan, A. 10 (1986) 
Mehta, D.R., see Thapa, S.B. 15 (1991) 

Mei, J., see Elton, E.J. 20 (1996) 
Meinster, D.R. and A.K. Severn, Correspondent balances, services, and the money 

supply 6 (1982) 
Meinster, D.R. and E. Elyasiani, The performance of foreign-owned, minority 

owned, and holding company owned banks in the U.S. 12 (1988) 
Meir, A., Closing address 7 (1983) 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Mellon, W.G., see Brick, I.E. 7 (1983) 
Melnik, A. and A.R. Ofer, Determinants of commission rates for bank trust stock 

transactions 2 (1978) 
Melnik, A., Comments on ‘The role of banks in the international financial system’ 

by Nancy Teeters 7 (1983) 
Melnik, A., Y.E. Orgler and S.E. Plaut, Introduction 10 (1986) 
Melnik, A. and S.E. Plaut, The economics of loan commitment contracts: Credit 

pricing and utilization 10 (1986) 
Melnik, A. and S.E. Plaut, Interest rate indexation and the pricing of loan 

commitment contracts 11 (1987) 


Melnik, A., see Sofianos, G. 14 (1990) 
Mendelson, H., see Amihud, Y. 14 (1990) 
Mendelson, M. and J.W. Peake, Equity markets in economies in transition 17 (1993) 
Mercado-Mendez, J., see Hein, S.E. 16 (1992) 
Meric, G., see Meric, I. 13 (1989) 


Meric, I. and G. Meric, Potential gains from international portfolio diversification 

and intertemporal stability and seasonality in international stock market 

relationships 13 (1989) 
Merton, R.C., An analytic derivation of the cost of deposit insurance and loan 

guarantees: An application of modern option pricing theory 1 (1977) 
Merton, R.C., Financial innovation and the management and regulation of financial 

institutions 19 (1995) 
Messer, O., Comments on ‘Bank lending to third world countries in the 1980's’ by 

James Greene 7 (1983) 
Mester, L.J., Traditional and nontraditional banking: An information-theoretic 

approach 16 (1992) 
Mester, L.J., Efficiency in the savings and loan industry 17 (1993) 267 
Mester, L.J. and A. Saunders, When does the prime rate change? 19 (1995) 743 
Mester, L.J., A study of bank efficiency taking into account risk-preferences 20 (1996) 1025 
Metghalchi, M., see Deravi, M.K. 12 (1988) 505 
Meyer zu Selhausen, H., Commercial bank balance sheet optimization: A decision 

model approach 1(1977) 119 
Micha, B., Analysis of business failures in France 8 (1984) 281 
Michalsen, D., see Bohren, ©. 18 (1994) 
Michel, P.A., see Hawawini, G.A. 6 (1982) 
Michel, P.A., see Hawawini, G.A. 9 (1985) 
Micossi, S. and S. Rebecchini, A case to study on the effectiveness of foreign 

exchange market intervention: The Italian lira (September 1975-March 1977) 8 (1984) 
Miles, J.A., Book review: R. Brealy and S. Myers, Principles of corporate finance 6 (1982) 
Miller, M.H., Do the M&M propositions apply to banks? 19 (1995) 
Miller, S.M., see Katsimbris, G.M. 6 (1982) 
Miller, S.M. and A.G. Noulas, The technical efficiency of large bank production 20 (1996) 
Miller, Jr., T.W., see Corrado, C.J. 20 (1996) 
Million-Cornett, M.H., Stock market reactions to the depository institutions 

deregulation and monetary control act of 1980 13 (1989) 
Min, S., see Diltz, J.D. 16 (1992) 
Mingo, J.J., The effect of deposit rate ceilings on bank risk 2 (1978) 
Mingo, J.J., The microeconomics of deposit rate ceilings: Inferences for NOW 

accounts and interest on checking accounts 4 (1980) 
Mingo, J.J., see McAllister, P.H. 20 (1996) 1381 
Mirman, L.J., see Jaffee, D.M. 6 (1982) 49 
Mirus, R., see Beveridge, S. 2 (1978) 133 
Misra, L., see Gupta, A. 18 (1994) 595 





1240 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Mitchell, D.W., GNMA pass-through certificates: Behaviour through time of the 

mean maturity and duration 5 (1981) 547 
Mitchell, K. and D.K. Pearce, Discount window borrowing across Federal Reserve 

districts: Evidence under contemporaneous reserve accounting 16 (1992) 771 
Miurin, P. and A. Sommariva, The financial reforms in Central and Eastern 

European countries and in China 17 (1993) 883 
Moazzami, B., Interest rates and inflationary expectations: Long-run equilibrium 

and short-run adjustment 14 (1990) 1163 
Mohl, M., see Brick, I.E. 7 (1983) 45 
Mok, H.M.K., see Lam, K. 18 (1994) 725 
Molho, L.E., Loan rates as a selective credit control 8 (1984) 79 
Molyneux, P. and J. Thornton, Determinants of European bank profitability: A note 

16 (1992) 1173 

Molyneux, P., see Lloyd-Williams, D.M. 18 (1994) 433 
Molyneux, P., D.M. Lloyd-Williams and J. Thornton, Competitive conditions in 

European banking 18 (1994) 445 
Mondschean, T.S., see Brewer III, E. 20 (1996) 723 
Monti, A., Recent trends in international banking 6 (1982) 389 
Mookerjee, R., see Dadkhah, K.M. 13 (1989) 191 
Moreau, A.F., see Duan, J.-C. 16 (1992) 715 
Moreau, A.F., see Duan, J.-C. 19 (1995) 1091 
Morgan, G.E., Forward and futures pricing of treasury bills 5 (1981) 483 
Morgan, G.E., Book review: T. Campbell, Financial institutions, markets, and 

economic activity 7 (1983) 147 
Morgan, G.E., see Noronha, G.M. 20 (1996) 439 
Morgan, III, G.E. and §.D. Smith, Basis risk partial takedown and hedging by 

financial intermediaries 10 (1986) 467 
Morgenegg, C., see Miiller, U.A. 14 (1990) 1189 
Morikawa, Y., see McKillop, D.G. 20 (1996) 1651 
Morse, J.N., see Lo, W.-C. 19 (1995) 1309 
Moses, E.A., see Mehta, D.R. 3 (1979) 5 
Moshirian, F., Determinants of international financial services 17 (1993) 
Moshirian, F., What determines the supply of international financial services? 18 (1994) 
Miiller, S.M., see Klein, M. 16 (1992) 
Miiller, U.A., M.M. Dacorogna, R.B. Olsen, O.V. Pictet, M. Schwarz and C. 

Morgenegg, Statistical study of foreign exchange rates, empirical evidence of a 

price change scaling law, and intraday analysis 14 (1990) 1189 
Muller, III, W.J., see Kau, J.B. 11 (1987) 525 
Mullineaux, D.J., see Preece, D. 20 (1996) 577 
Mullins, H.M. and D.H. Pyle, Liquidation costs and risk-based bank capital 18 (1994) 113 
Munnik, J.F.J. de and P.C. Schotman, Cross-sectional versus time series estimation 

of term structure models: empirical results for the Dutch bond market 18 (1994) 997 
Murgia, M., see Amihud, Y. 14 (1990) 423 
Murphy, A. and Z. Sabov, Financial institution structures in a developing two-tier 

banking system: An empirical perspective from Eastern Europe 15 (1991) 1131 
Murphy, A., see Sauer, A. 16 (1992) 183 
Murphy, J.M. and A. Rappaport, A comment on: John W. Peavy III and S. Michael 

Edgar, A multiple discriminant analysis of BHC commercial paper ratings 10 (1986) 143 
Murray, M.L., see Dymits, L. 10 (1986) 133 
Myers, F.E., see Meeker, L.G. 4(1980) 111 
Mynatt, R., see Karafiath, I. 15 (1991) 699 


Nagarajan, S. and C.W. Sealey Jr., Forbearance, deposit insurance pricing, and 
incentive compatible bank regulation 19 (1995) 1109 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Nagarajan, S., see Fulghieri, P. 20 (1996) 
Narayanan, P., see Altman, E.I. 1 (1977) 
Nathan, A., see Jagtiani, J. 19 (1995) 
Nauss, R.M., Generating optimal true interest cost bids for new municipal bond 

competitive issues 11 (1987) 
Nawalkha, S.K. and N.J. Lacey, Generalized solutions of higher-order duration 

measures 14 (1990) 
Nawalkha, S.K., Face value convergence for stochastic bond price processes: a note 

on Merton’s partial equilibrium option pricing model 19 (1995) 
Nawalkha, S.K., The duration vector: A continuous-time extension to default-free 

interest rate contingent claims 19 (1995) 
Nawalkha, S.K., A contingent claims analysis of the interest rate risk 

characteristics of corporate liabilities 20 (1996) 
Ncube, M., Modelling implied volatility with OLS and panel data models 20 (1996) 
Nelson, R.W., Branching, scale economies, and banking costs 9 (1985) 
Ness, W.L., see Cohen, K.J. 1 (1977) 
Neven, D., see Dermine, J. 15 (1991) 
Newman, J.A. and R.E. Shrieves, The multibank holding company effect on cost 

efficiency in banking 17 (1993) 
Niehans, J., Innovation in monetary policy: Challenge and response 6 (1982) 
Niehans, J., Financial innovation, multinational banking, and monetary policy 7 (1983) 
Niehans, J., Further comment 10 (1986) 
Niehaus, G.R., The PBGC’s flat fee schedule, moral hazard, and promise pension 

benefits 14 (1990) 
Nielsen, N.C., On the financing and investment decisions of the firm 2 (1978) 
Nisbet, M., Put-call parity theory and an empirical test of the efficiency of the 

London Traded Options Market 16 (1992) 
Noe, T.H., M.J. Rebello and L.D. Wall, Managerial rents and regulatory 

intervention in troubled banks 20 (1996) 
Nohel, T., see Bessler, W. 29 (1996) 
Noronha, G.M., D.K. Shome and G.E. Morgan, The monitoring rationale for 

dividends and the interaction of capital structure and dividend decisions 20 (1996) 
Noronha, G.M., A. Sarin and $.M. Saudagaran, Testing for micro-structure effects 

of international dual listings using intraday data 20 (1996) 
Noulas, A.G., see Miller, S.M. 20 (1996) 


O’Brien, J.M., see Berger, A.N. 15 (1991) 
O’Brien, J.M., see King, K.K. 15 (1991) 
O'Hara, M., see Burdett, K. 11 (1987) 
O'Hara, M., Financial contracts and international lending 14 (1990) 
Ofer, A., see Dotan, A. 8 (1984) 
Ofer, A.R., see Melnik, A. 2 (1978) 
Ohlson, J.A., Ex post stockholder unanimity: A complete and simplified treatment 9 (1985) 
Okuda, H., see Cohen, K.J. 1 (1977) 
Okunev, J. and M. Tippett, A note on an interest rate immunization strategy 16 (1992) 
Okunev, J., see Evans, L.T. 18 (1994) 
Okunev, J., see Chiang, R. 19 (1995) 
Oldfield, G.S., Comment on Carlstrom and Samolyk, and Jagtiani, Saunders, and 

Udell 19 (1995) 
Olsen, R.B., see Miiller, U.A. 14 (1990) 
Ophir, T., The geometric-mean principle revisited 2 (1978) 
Ophir, T., The geometric mean principle revisited: A reply to a ‘reply’ 3 (1979) 
Orgler, Y.E., Comments on “Toward a theory of bank loan commitments’ by Anjan 

Thakor 6 (1982) 





1242 


Orgler, Y.E., see Melnik, A. 

Orgler, Y.E., see Lieber, Z. 

Orgler, Y.E., see Ahtiala, P. 

Osano, H., Intercorporate shareholdings and corporate control in the Japanese firm 

Osborne, D.K., Competition and geographical integration in commercial bank 
lending 

Osborne, D.K. and T.S. Zaher, Reserve requirements, bank share prices, and the 
uniqueness of bank loans 

Osterberg, W.P. and J.B. Thomson, The effect of subordinated debt and surety 
bonds on the cost of capital for banks and the value of federal deposit insurance 

Ott, S.H., see Childs, P.D. 

Ozyildirim, S., see Bagci, E. 


Padmanabham, P., see Errunza, V. 

Padoan, P.C., see Gandolfo, G. 

Paladino, G., see Gandolfo, G. 

Palmon, D. and M.I. Schneller, The relationship between securities’ abnormal price 
movements and Wall Street Journal news 

Palmon, D. and U. Yaari, Share values, inflation, and escalating tax rates 

Papadia, F., Forward exchange rates as predictors of future spot rates and the 
efficiency of the foreign exchange market 

Papadia, F. and S. Rossi, More on monetarist arithmetic 

Park, Y.S., see Aggarwal, R. 

Parkinson, J.M., Book review: H. Bartel and G. Arbuckle, Electronic banking in 
Canada and the United States 

Paroush, J. and Y.C. Peles, Search for information and portfolio selection 

Paroush, J., A note on relative efficiency and risk aversion 

Paroush, J., see Landskroner, Y. 

Pastré, O., International bank-industry relations: An empirical assessment 

Pattinson, J.C. and P.S.T. Chan, Cash management of foreign note holdings by 
banks 

Peake, J.W., see Mendelson, M. 

Pearce, D.K., see Mitchell, K. 

Peavy, III, J.W. and S.M. Edgar, A multiple discriminant analysis of BHC 
commercial paper ratings 

Peavy, III, J.W., see Scott, J.A. 

Peavy, III, J.W. and S.M. Edgar, A reply 

Peavy, III, J.W. and G.H. Hempel, The Penn Square Bank failure: Effect on 
commercial bank security returns - A note 

Peek, J. and E. Rosengren, Bank regulation and the credit crunch 

Peles, Y.C., see Paroush, J. 


Penati, A., The sources of the movements in interest rates: An empirical 
investigation 


Pennacchi, G.G., Alternative forms of deposit insurance: Pricing and bank 
incentive issues 

Perfect, S.B., D.R. Peterson and P.P. Peterson, Self-tender offers: The effects of 
free cash flow, cash flow signalling, and the measurement of Tobin’s g 

Peristiani, S., An empirical investigation of the determinants of discount window 
borrowing: A disaggregate analysis 

Peristiani, S., see Lown, C. 

Perotti, E.C., Bank lending in transition economies 

Perry, L.G. and T.P. Cronan, A note on rank transformation discriminant analysis: 
An alternative procedure for classifying bank holding company commercial 
paper ratings 


Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


10 (1986) 
10 (1986) 
19 (1995) 
20 (1996) 


12 (1988) 
16 (1992) 


15 (1991) 
20 (1996) 
20 (1996) 


16 (1992) 
14 (1990) 
14 (1990) 


4 (1980) 
5 (1981) 


5 (1981) 
14 (1990) 
18 (1994) 


12 (1988) 
2 (1978) 
5 (1981) 
18 (1994) 
5 (1981) 


5 (1981) 
17 (1993) 
16 (1992) 

7 (1983) 
9 (1985) 
10 (1986) 
12 (1988) 
19 (1995) 
2 (1978) 
10 (1986) 
11 (1987) 
19 (1995) 
18 (1994) 


20 (1996) 
17 (1993) 


10 (1986) 


291 
1005 
183 


1673 
1021 


605 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 1243 


Perttunen, J., see Martikainen, T. 18 (1994) 659 
Peterson, D.R., see Wall, L.D. 11 (1987) 581 
Peterson, D.R. and P.P. Peterson, The medium of exchange in mergers and 

acquisitions 15 (1991) 383 
Peterson, D.R. and P.P. Peterson, Variance increases following large stock 


distributions: the role of changing bid-ask spreads and true variances 18 (1994) 199 
Peterson, D.R., see Wall, L.D. 19 (1995) 563 
Peterson, D.R., see Perfect, S.B. 19 (1995) 1005 
Peterson, M.O., see McCall, A.S. 4 (1980) 353 
Peterson, M.O., see Hassan, M.K. 18 (1994) 575 
Peterson, P.P., see Peterson, D.R. 15 (1991) 383 
Peterson, P.P., see Peterson, D.R. 18 (1994) 199 
Peterson, P.P., see Perfect, S.B. 19 (1995) 1005 
Petrakis, P., see Alexakis, P. 15 (1991) 471 
Pettway, R.H., Book review: Y.E. Orgler and B. Wolkowitz, Bank capital 1(1977) 312 
Pettway, R.H., T. Kaneko and M.T. Young, International bank capital standards and 

the costs of issuing capital securities by Japanese banks 15 (1991) 559 
Phillips-Patrick, F.J., The effect of asset and ownership structure on political risk: 

Some evidence from Mitterand’s election in France 13 (1989) 651 
Pi, L. and S.G. Timme, Corporate control and bank efficiency 17 (1993) 515 
Pictet, O.V., see Miiller, U.A. 14 (1990) 1189 
Pindyck, R.S., Comments on ‘Liquidity, credit creation and international banking: 

An econometric investigation’ by George McKenzie and Stephen Thomas 7 (1983) 481 
Pinegar, J.M., see Linn, S.C. 15 (1991) 683 
Pinegar, J.M., see Chang, E.C. 16 (1992) 477 
Pinkerton, J.M., see Hansen, R.S. 10 (1986) 595 
Pinkerton, J.M., see Gosnell, T.F. 20 (1996) 247 
Platt, H.D. and M.B. Platt, A note on the use of industry-relative ratios in 

bankruptcy prediction 15 (1991) 
Platt, M.B., see Platt, H.D. 15 (1991) 
Plaut, S.E., The theory of collateral 9 (1985) 
Plaut, S.E., see Melnik, A. 10 (1986) 
Plaut, S.E., see Melnik, A. 10 (1986) 
Plaut, S.E., see Melnik, A. 11 (1987) 
Polakoff, M.A. and P.C. Grier, A comparison of foreign exchange forward and 

futures prices 15 (1991) 
Pollard, S.K., see Canarella, G. 10 (1986) 
Polonchek, J., M.B. Slovin and M.E. Sushka, Valuation effects of commercial bank 

securities offerings: A test of the information hypothesis 13 (1989) 
Polonchek, J.A., see Slovin, M.B. 15 (1991) 
Polonchek, J.A., see Slovin, M.B. 15 (1991) 
Poncet, P., Optimum consumption and portfolio rules with money as an asset 7 (1983) 
Poon, S.-H. and S.J. Taylor, Stock returns and volatility: An empirical study of the 

UK stock market 16 (1992) 
Pope, P.F., see Yadav, P.K. 16 (1992) 
Pope, P.F., see Yadav, P.K. 18 (1994) 
Porzecanski, A.C., The international financial role of U.S. commercial banks: Past 

and future 5 (1981) 5 
Power, D., see Black, A. 16 (1992) 1015 
Power, D.M., see Marsh, I.W. 20 (1996) 605 
Pradhan, M., see Blake, D. 15(1991) 29 
Preece, D. and D.J. Mullineaux, Monitoring, loan renegotiability, and firm value: 

The role of lending syndicates 20 (1996) 577 





1244 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Price, L.L., see Srivastava, R.K. 8 (1984) 
Priestley, R., The arbitrage pricing theory, macroeconomic and financial factors, 

and expectations generating processes 20 (1996) 
Primont, D., see Fare, R. 17 (1993) 
Prisman, E.Z., Immunization as a maxmin strategy: A new look 10 (1986) 
Prisman, E.Z. and M.R. Shores, Duration measures for specific term structure 

estimations and applications to bond portfolio immunization 12 (1988) 493 
Prisman, E.Z., Bond pricing in markets with taxes: The tax-clientele model vs. the 

non-clientele model 14(1990) 33 
Prisman, E.Z. and Y. Tian, Duration measures, immunization, and utility 

maximization 17 (1993) 689 
Prisman, E.Z., see Ehrhardt, M.C. 19 (1995) 1055 
Prisman, E.Z., G.S. Roberts and Y. Tian, Optimal bond trading and the tax-timing 

option in Canada 20 (1996) 1351 
Pruitt, S.W., see Chung, K.H. 20 (1996) 1135 
Puffer, M.K., Private information and weekend volatility in the Tokyo and New 

York stock markets 15 (1991) 407 
Puglisi, D.J. and R.E. D’Souza, A note on fiscal agent pricing of federal agency 

debt 13 (1989) 311 
Pulley, L.B., see Epps, T.W. 20 (1996) 699 
Pulley, L.B., see Berger, A.N. 20 (1996) 1601 
Puri, M., The long-term default performance of bank underwritten security issues 18 (1994) 397 
Puttonen, V., see Martikainen, T. 18 (1994) 809 
Pyle, D.H., Introduction to the special issue 4 (1980) 3 
Pyle, D.H., Capital regulation and deposit insurance 10 (1986) 189 
Pyle, D.H., see Gennotte, G. 15 (1991) 805 
Pyle, D.H., see Mullins, H.M. 18 (1994) 113 
Pyun, C.S., see Ayadi, O.F. 18 (1994) 643 


Qi, J., Efficient investment and financial intermediation 20 (1996) 891 


Ragazzi, G., On the relation between ownership dispersion and the firm’s market 

value 5 (1981) 
Rahman, A., see Adjaoud, F. 20 (1996) 
Rai, A., see Allen, L. 20 (1996) 
Rai, A., see Goldberg, L.G. 20 (1996) 
Ramirez, G.G., see Dhillon, U.S. 18 (1994) 
Rangan, N., see Sundaram, S. 16 (1992) 1097 
Rangan, N., see Grabowski, R. 17 (1993) 531 
Rangan, N., see Cornett, M.M. 20 (1996) = 85 
Rangan, N., see Mahajan, A. 20 (1996) 283 
Rangan, N.K., see Eyssell, T.H. 13 (1989) 853 
Rankine, G., see Karpoff, J.M. 18 (1994) 1027 
Rappaport, A., see Murphy, J.M. 10 (1986) 143 
Rashid, M., see Amoako-Adu, B. 16 (1992) 275 
Ratner, M., see Cadsby, C.B. 16 (1992) 497 
Ratner, M., Investigating the behavior and characteristics of the Madrid Stock 

Exchange 20 (1996) 135 
Raveh, A., A note on factor analysis and arbitrage pricing theory 9 (1985) 317 
Rebecchini, S., see Micossi, S. 8 (1984) 535 
Rebello, M.J., see Noe, T.H. 20 (1996) 331 
Rentzler, J., see Elton, E.J. 7 (1983) 135 
Renwick, F.B., Book review: A. Quadrio-Curzio, ed., The gold problem: Economic 

perspectives 8 (1984) 500 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Resnick, B.G., see Alexander, G.J. 9 (1985) : 
Resnick, B.G., see Klemkosky, R.C. 16 (1992) 373 
Resnick, B.G., see Eun, C.S. 16 (1992) 643 
Rezvanian, R., see Grabowski, R. 17 (1993) 531 
Rhee, M., see Chang, E.C. 19 (1995) 1479 
Rhoades, M., see Lawrence, E.C. 16 (1992) 299 
Rhoades, S.A., Entry and competition in banking 4(1980) 143 
Rhoades, S.A., The relative size of banks and industrial firms in the U.S. and other 

countries: A note 6 (1982) 579 
Rhoades, S.A., Concentration of world banking and the role of U.S. banks among 

the 100 largest, 1956-1980 7 (1983) 
Rhoades, S.A. and A.P. White, Output in relation to labor input in the banking and 

savings and loan industries: 1927-1979 8 (1984) 
Rhoades, S.A., Efficiency effects of horizontal (in-market) bank mergers 17 (1993) 
Rich, G., Exchange-rate management under floating exchange rates: A skeptical 

Swiss view 14 (1990) 
Richard, D. and D. Villanueva, Relative economic efficiency of banking systems in 

a developing country 4 (1980) 
Richards, R.M., see Fraser, D.R. 9 (1985) 
Richardson, T., see Ang, J.S. 18 (1994) 
Riddiough, T.J., see Childs, P.D. 20 (1996) 
Riding, A., see Haines, G. 15 (1991) 
Rindell, E.I. and L.W. Senbet, Debt and market incompleteness 19 (1995) 
Rindell, K. and P. Sandas, An empirical examination of the pricing of European 

bond options 15 (1991) 
Ritchken, P., J.B. Thomson, R.P. DeGennaro and A. Li, On flexibility, capital 

structure and investment decisions for the insured bank 17 (1993) 
Rizzo, J.A., see Calem, P.S. 16 (1992) 
Roberts, G.S., Book review: E.J. Elton and M.J. Gruber, Portfolio theory, 25 years 

later: Essays in honor of Harry Markowitz 5 (1981) 
Roberts, G.S., see Bierwag, G.O. 17 (1993) 
Roberts, G.S., see Prisman, E.Z. 20 (1996) 
Robinson, R.M., Book review: M.R. Granito, Bond portfolio immunization 9 (1985) 
Robinson, R.M., Book review: S. Figlewski, Hedging with financial futures for 

institutional investors: From theory to practice 11 (1987) 
Robinson, R.M., Book review: G.O. Bierwag, Duration analysis: Managing interest 

rate risk 12 (1988) 
Rolfo, J., see Jacquillat, B.C. 2 (1978) 
Ronen, J., see Amihud, Y. 7 (1983) 
Ronn, E.I. and A.K. Verma, A multi-attribute comparative evaluation of relative 

risk for a sample of banks 11 (1987) 
Ronn, E.I. and A.K. Verma, Risk-based capital adequacy standards for a sample of 

43 major banks 13 (1989) 
Rose, H.B., The competition for deposits and the impact of monetary policy 4 (1980) 
Rose, J.T. and P.S. Rose, The burden of Federal Reserve System membership: A 

Review of the evidence 3 (1979) 
Rose, J.T., see Goldberg, L.G. 5 (1981) 
Rose, J.T., see Kwast, M.L. 6 (1982) 
Rose, L.C., see Cochran, B. 19 (1995) 
Rose, P.S., see Rose, J.T. 3 (1979) 
Rosen, R.J., P. Lloyd-Davies and D.B. Humphrey, New banking powers: A 

portfolio analysis of bank investment in real estate 13 (1989) 
Rosengren, E., see Peek, J. 19 (1995) 





1246 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Rosenthal, L., An empirical test of the efficiency of the ADR market 7 (1983) 
Rossi, N., see Giraldi, C. 17 (1993) 
Rossi, S., see Papadia, F. 14 (1990) 
Rovelli, R., see Corradi, V. 14 (1990) 
Rubio, G., Further international evidence on asset pricing: The case of the Spanish 

capital market 12 (1988) 
Rubio, G., see Alonso, A. 14 (1990) 
Rubio, G., see Alonso, A. 14 (1990) 
Rudd, A., see Jarrow, R. 7 (1983) 
Rudd, A., see Beckers, S. 16 (1992) 
Russo, D., see Angelini, P. 20 (1996) 
Rutherford, R.C., see Lockwood, L.J. 20 (1996) 
Rydqvist, K., see Bergstrém, C. 14 (1990) 
Rydgqvist, K., see Bergstrém, C. 14 (1990) 
Rydqvist, K., see Bergstrém, C. 16 (1992) 
Rydgqvist, K., Takeover bids and the relative prices of shares that differ in their 

voting rights 20 (1996) 
Ryngaert, M.D., see Houston, J.F. 18 (1994) 


Sabov, Z., see Murphy, A. 15 (1991) 
Saini, K.G. and P.S. Bates, A survey of the quantitative approaches to country risk 

analysis 8 (1984) 
Samolyk, K.A., see Carlstrom, C.T. 19 (1995) 
Samuelson, P.A., Why we should not make mean log of wealth big though years to 

act are long 3 (1979) 
Sandas, P., see Rindell, K. 15 (1991) 
Saniga, E.M., see Kolari, J. 13 (1989) 
Sant, R. and A.R. Cowan, Do dividends signal earnings? The case of omitted 

dividends 18 (1994) 
Sant, R. and M.A. Zaman, Market reaction to Business Week ‘Inside Wall Street’ 

column: A self-fulfilling prophecy 20 (1996) 
Santomero, A.M. and J.D. Vinso, Estimating the probability of failure for 

commercial banks and the banking system 1 (1977) 
Santomero, A.M., Book review: E.I. Altman and A.W. Sametz, eds., Financial 

crisis, institutions and markets in a fragile environment 2 (1978) 
Santomero, A.M., see Langohr, H. 9 (1985) 
Santomero, A.M., see Goodman, L.S. 10 (1986) 
Santomero, A.M., Comment on Wall and Peterson, and Cordell and King 19 (1995) 
Sarig, O., see Benninga, S. 17 (1993) 
Sarin, A., see Noronha, G.M. 20 (1996) 
Sarkar, S.K., see Johnson, S.A. 20 (1996) 
Sassoon, D.M., Comments on ‘U.S. financial deregulation: Upheaval and promise’ 

by John R. Torell II] 7 (1983) § 
Saudagaran, S.M., see Noronha, G.M. 20 (1996) 
Sauer, A. and A. Murphy, An empirical comparison of alternative models of capital 

asset pricing in Germany 16 (1992) 
Saunders, A., see Goldberg, L.G. 5 (1981) 
Saunders, A., see Gandhi, D.K. 5 (1981) 
Saunders see Gandhi, D.K. 9 (1985) 
Saunders, A., see Allen, L. 10 (1986) 
Saunders, A., see Aharony, J. 12 (1988) 
Saunders, A. and T. Urich, The effect of shifts in monetary policy and reserve 

accounting regimes on bank reserve management behavior in the federal funds 

market 12 (1988) 


A 
yy 
A 
A 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1247 


Saunders, A. and J. Lim, Underpricing and the new issue process in Singapore 14 (1990) 241 
Saunders, A., see Berlin, M. 15 (1991) 733 
Saunders, A., see Berlin, M. 15 (1991) 735 
Saunders, A., see Allen, L. 16 (1992) 585 
Saunders, A., see Allen, L. 17 (1993) 629 


Saunders, A. and A. Sommariva, Banking sector and restructuring in Eastern 

Europe 17 (1993) 931 
Saunders, A., Banking and commerce: An overview of the public policy issues 18 (1994) 231 
Saunders, A., see John, K 18 (1994) 307 
Saunders, A., see Jagtiani, J. 19 (1995) 647 
Saunders, A., see John, K. 19 (1995) 735 
Saunders, A., see Mester, L.J. 19 (1995) 743 
Saunders, E.M., see Kolari, J. 12 (1988) 183 
Saxe, J.W., Concessionary lending to developing countries 5 (1981) 135 
Schaede, U., Forwards and futures in Tokugawa-period Japan: A new perspective 

on the Déjima rice market 13 (1989) 487 
Scheraga, C., see Eun, C.S. 20 (1996) 1559 
Schiffman, H.N., The role of banks in financial restructuring in countries of the 

former Sovjet Union 17 (1993) 1059 
Schlater, J.E., R.A. Haugen and D.W. Wichern, Trading based on forecasts of 

earnings per share: A test of the efficient market hypothesis 4 (1980) 197 
Schmidt, R., Early warning of debt rescheduling 8 (1984) 357 
Schneider, W. and J.F. Sinkey, Jr., Book review: G.G. Kaufman and R.C. Kormendi, 

Deregulating financial services: Public policy in flux 11 (1987) 602 
Schneller, M.I., see Palmon, D. 4 (1980) 235 
Schotman, P.C., see Munnik, J.F.J. de 18 (1994) 997 
Schulz, G.U. and S. Trautmann, Robustness of option-like warrant valuation 18 (1994) 841 
Schwaiger, W.S.A., A note on GARCH predictable variances and stock market 

efficiency 19 (1995) 949 
Schwartz, E.S., see Brennan, M.J. 3 (1979) 133 
Schwartz, R.A., see Cohen, K.J. 1(1977) 219 
Schwartz, R.A., see Cohen, K.J. 6 (1982) 117 
Schwartz, R.A., see Fung, W.K.H. 9 (1985) 443 
Schwarz, M., see Miiller, U.A. 14 (1990) 1189 
Schwarz, T.V., see Cornett, M.M. 19 (1995) 843 
Schweitzer, R.L., see Black, H.A. 17 (1993) 19 
Scott, E. and A.L. Tucker, Predicting currency return volatility 13 (1989) 839 
Scott, J., The probability of bankruptcy: A comparison of empirical predictions and 

theoretical models 5 (1981) 317 
Scott, J.A., G-H. Hempel and J.W. Peavy, III, The effect of stock-for-debt swaps on 

bank holding companies 9 (1985) 233 
Scott, Jr., J.H., see Chatterjee, S. 13 (1989) 283 
Sealey Jr., C.W., see Duan, J.-C. 16 (1992) 715 
Sealey Jr., C.W., see Duan, J.-C. 19 (1995) 1091 
Sealey Jr., C.W., see Nagarajan, S. 19 (1995) 1109 
Sealey Jr., C.W. and R. Heinkel, Asymmetric information and a theory of 

compensating balances 9 (1985) 
Sealey Jr., C.W., Portfolio separation for stockholder owned depository financial 

intermediaries 9 (1985) 
Sekaran, C.P., see Garbade, K.D. 5 (1981) 
Semmen, K., see Gjerde, @ 19 (1995) 
Senbet, L.W., Generalized separation of the portfolio decision process under 

uncertain inflation and asset pricing implications 6 (1982) 263 





1248 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Senbet, L.W., see John, K. 15 (1991) 895 
Senbet, L.W., see John, K. 19 (1995) 735 
Senbet, L.W., see Rindell, E.1. 19 (1995) 1379 
Sercu, P. and C. Van Hulle, Exchange rate volatility, international trade, and the 

value of exporting firms 16 (1992) 155 
Sercu, P. and C. Van Hulle, On the structure of take-over models, and 

insider-outsider conflicts in negotiated take-overs 19 (1995) 11 
Sergeant, A.M.A., see Cowan, A.R. 20 (1996) 1731 
Severn, A.K., see Meinster, D.R. 6 (1982) 195 
Shaffer, S., Aggregate deposit insurance funding and taxpayer bailouts 15 (1991) 1019 
Shaffer, S., Can megamergers improve bank efficiency? 17 (1993) 423 
Shaffer, S. and J. DiSalvo, Conduct in a banking duopoly 18 (1994) 1063 
Shahin, W., see English, M. 18 (1994) 461 
Shapiro, A.C., Nominal contracting in a world of uncertainty 7 (1983) 
Shapiro, A.C., see Cornell, B. 10 (1986) 
Shapiro, A.C., see Lakonishok, J 10 (1986) 
Sharpe, I.G., Australian money supply analysis: The relationship between the 

monetary base, secondary reserves and the money supply 4 (1980) 
Sharpe, I.G., see McShane, R.W. 9 (1985) 
Sharpe, I.G., J. Vance and N. McDermott, How well have major Australian trading 

banks managed their foreign currency exposures? 18 (1994) 477 
Sharpe, I.G., see Esho, N. 19 (1995) 1135 
Sharpe, S.A., Credit rationing, concessionary lending, and debt maturity 15 (1991) 581 
Shastri, K., see Geske, R. 9 (1985) 207 
Shastri, K. and K. Tandon, Valuation of American options of foreign currency 11 (1987) 245 
Shastri, K., see Choi, J-Y. 13 (1989) 207 
Shastri, K., see Jayaraman, N. 17 (1993) 91 
Shastri, K., see Hingorani, A. 18 (1994) 1095 


Sheffer, E., Comments on ‘The role of international banking in the “oil surplus” 
adjustment process’ by Giorgio Szeg6 7 (1983) 519 
Shen, F.C., see Grauer, R.R. 14 (1990) 513 


Sherman, H.D. and F. Gold, Bank branch operating efficiency: Evaluation with data 

envelopment analysis 9 (1985) 297 
Shilling, J.D., On the gains to acquiring capital-stock savings and loan associations 

in merger conversions: A re-examination of the regulatory-approval hypothesis 15 (1991) 165 
Shome, D.K., see Noronha, G.M. 20 (1996) 439 
Shores, M.R., see Prisman, E.7Z. 12 (1988) 493 
Short, B.K., The relationship between commercial bank profit rates and banking 

concentration in Canada, Western Europe, and Japan 3 (1979) 209 
Shrieves, R.E., see Dahl, D. 14 (1990) 1209 
Shrieves, R.E. and D. Dahl, The relationship between risk and capital in 

commercial banks 16 (1992) 439 
Shrieves, R.E., see Newman, J.A. 17 (1993) 709 
Shull, B., Banking and commerce in the United States 18 (1994) 255 
Shyy, G., see Chow, E.H. 20 (1996) 1695 
Sick, G., see Jagtiani, J. 19 (1995) 1175 
Silber, W.L., see Ben-Horim, M. 11977) 277 
Simon, D.P., Secrecy, signalling and the accuracy of expectations during the 

borrowed reserves operating regime 15 (1991) 329 
Simon, D.P., Further evidence on segmentation in the treasury bill market 18 (1994) 139 
Simon, D.P., An empirical reconciliation of the Miller model and the generalized 

capital structure models 20 (1996) 41 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 1249 


Simonson, D.G. and D.R. Stock, Duration mapping of thrift institution value paths 


Tests of completeness 15 (1991) 297 
Sinkey, J.F., see Jahera Jr., J.S. 8 (1984) 
Sinkey, J.F., Book review: M.L. Stigum and R.O. Branch, Jr., Managing bank assets 

and liabilities: Strategies for risk control and profit 8 (1984) 
Sinkey Jr., J.R., Book review: R.C. Aspinwall and R.A. Eisenbeis, Handbook for 

banking strategy 11 (1987) 
Sinkey Jr., J.F., Book review: 1.H. Sprague, Bailout: An insider’s account of bank 

failures and rescues 11 (1987) 
Sinkey, Jr., J.F., see Schneider, W. 11 (1987) 
Sinkley Jr., J.F., Book review: S.J. Maisel, ed., Risk and capital adequacy in 

commercial banks 6 (1982) 
Siong, L.M., see Wong, K.A. 14 (1990) 
Slovin, M.B. and M.E. Sushka, A note on the evidence on alternative models of the 

banking firm: A cross section study of commercial loan rates 8 (1984) 
Slovin, M.B., see Barrett, W.B. 12 (1988) 
Slovin, M.B., see Polonchek, J. 13 (1989) 
Slovin, M.B., see Hirschey, M. 14 (1990) 
Slovin, M.B. and J.E. Young, Bank lending and initial public offerings 14 (1990) 
Slovin, M.B., M.E. Sushka and J.A. Polonchek, Restructuring transactions by bank 

holding companies: The valuation effects of sale-and-leasebacks and divestitures 

15 (1991) 237 
Slovin, M.B., M.E. Sushka and J.A. Polonchek, The information content of 

multiple seasoned common stock offerings by bank holding companies 15 (1991) 633 
Slovin, M.B., S.A. Johnson and J.L. Glascock, Firm size and the information 

content of bank loan announcements 16 (1992) 1057 
Slovin, M.B. and S.V. Jayanti, Bank capital regulation and the valuation effects of 

Latin American debt moratoriums 17 (1993) 159 
Slovin, M.B., M.E. Sushka and Y.M. Bendeck, Seasoned common stock issuance 

following an IPO 18 (1994) 207 
Smirlock, M. and L. Starks, An empirical analysis of the stock price-volume 

relationship 12 (1988) 31 
Smirlock, M., see Kaufold, H. 15 (1991) 43 
Smirlock, M., see Asness, C 15 (1991) 1171 
Smirlock, M.L., see Gilligan, T.W. 8 (1984) 67 
Smith, B.F., see Amoako-Aku, B. 17 (1993) 1097 
Smith, B.F., see Amoako-Adu, B. 19 (1995) 1211 
Smith, D.J., The demand for and supply of deposits by credit unions: The Caisses 

Populaires’ case - Correction and comment 7 (1983) 285 
Smith, K.L., see Karafiath, I. 15 (1991) 699 
Smith, L.D., see Lawrence, E.C. 16 (1992) 299 
Smith, L.D. and E.C. Lawrence, Forecasting losses on a liquidating long-term loan 

portfolio 19 (1995) 959 
Smith, P.F., Changing patterns in the cycles in short-term interest rates 3 (1979) 383 
Smith, S.D., see Morgan, Ill, G.E. 10 (1986) 467 
Smith Hicks, S., Commercial banks and business loan behaviour 4(1980) 125 
Sofianos, G., P. Wachtel and A. Melnik, Loan commitments and monetary policy 14 (1990) 677 
Solnik, B., International parity conditions and exchange risk: A review 2 (1978) 281 
Solnik, B. and L. Bousquet, Day-of-the-week effect on the Paris Bourse 14 (1990) 461 
Somerville, R.A. and R.J. Taffler, Banker judgement versus formal forecasting 

models: The case of country risk assessment 19 (1995) 
Sommariva, A. and G. Tullio, The German depression and the stock market crash 

of the thirties: The role of macropolicies and of the international business cycle 13 (1989) 





1250 Author Index Volumes 1—20/ Journal of Banking & Finance 2] (1997) 1209-1258 


Sommariva, A., see Miurin, P. 17 (1993) 883 
Sommariva, A., see Saunders, A. 17 (1993) 931 
Sommer, D.W., see Cummins, J. David 20 (1996) 1069 
Speaker, P.J., see Clark, J.A. 10 (1986) 411 
Spellman, L.J., see Cook, D.O. 15 (1991) 1113 
Spencer, P.D., Speculative and precautionary balances as complements in the 

portfolio: The case of the U.K. banking sector 1972-1980 13 (1989) 811 
Spindt, P.A. and V. Tarhan, Bank reserve adjustment process and the use of reserve 

carryover as a reserve management tool: A micro-econometric approach 8 (1984) 
Spindt, P.A. and V. Tarhan, Bank reserve adjustment process and the use of reserve 

carryover as a reserve management tool: A reply 13 (1989) 37 
Spindt, P.A. and R.W. Stolz, Are US Treasury bills underpriced in the primary 

market? 16 (1992) 891 
Spivey, M.F., see Alexander, Jr., J.C. 18 (1994) 1205 
Spivey, M.F., see Dahl, D. 19 (1995) 225 
Spivey, M.F., see Dahl, D. 20 (1996) 901 
Sprenkle, C.M., On the precautionary demand for assets 9 (1985) 499 
Sprenkle, C.M., Liability and asset uncertainty for banks 11 (1987) 147 
Sprenkle, C.M., S.J. Turnovsky and R.A. Fujihara, Assets, aggregates and optimal 

monetary control 14 (1990) 
Srivastava, R.K., T.H. McInish and L.L. Price, Information costs and portfolio 

selection 8 (1984) 
Stambaugh, R.F., Testing the CAPM with broader market indexes: A problem of 

mean-deficiency 7 (1983) 
Stangle, B.E., see Koehn, M.F. 4 (1980) 
Stapleton, R.C. and C.M. Burke, European tax systems and the neutrality of 

corporate financing policy 1 (1977) 
Stapleton, R.C. and M.G. Subrahmanyam, Uncertain inflation, exchange rates, and 

bond yields 5 (1981) 
Stapleton, R.C., Introduction to Special Issue on European Capital Markets 16 (1992) 
Stapleton, R.C. and M.G. Subrahmanyam, The analysis and valuation of interest 

rate options 17 (1993) 1079 
Starks, L., see Smirlock, M. 12 (1988) 31 
Starks, L., see Lamm-Tennant, J. 20 (1995) 835 
Startz, R., see Frodin, J.H. 6 (1982) 179 
Stebbins, M., see Amoako-Adu, B. 16 (1992) 275 
Stefek, D., see Beckers, S. 16 (1992) 75 
Stein, J.L., Inflation and stagflation 2 (1978) 109 
Stein, J.L., Introduction to Special Issue on ‘Real and Nominal Exchange Rates’ 14 (1990) 839 
Stein, J.L., see Allen, P.R. 14 (1990) 909 
Stein, J.L., The real exchange rate 14 (1990) 1045 
Steindl, F.G. and M.D. Weinrobe, Natural hazards and deposit behaviour at 

financial institutions: A note 7 (1983) 111 
Steinherr, A. and J. Girard, Derivation of theoretical Ecu yields 16 (1992) 1005 
Steinherr, A., An innovatory package for financial sector reforms in Eastern 

European countries 17 (1993) 1033 
Stock, D., Term structure effects on default risk premia and the relationship of 

default-risky tax-exempt yields to risk-free yields - a note 18 (1994) 
Stock, D.R., see Simonson, D.G. 15 (1991) 
Stokes, L., see Lamm-Tennant, J. 20 (1996) 
Stoll, H.R., Comments on ‘An analysis of the economic justification for 

consolidation in a secondary security market’ by Kalman J. Cohen et al. 6 (1982) 
Stoll, H.R., see Haller, A. 13 (1989) 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1251 


Stolz, R.W., see Spindt, P.A. 16 (1992) 891 
Stover, R.D., see Koppenhaver, G.D. 15 (1991) 315 
Stover, R.D., see Koppenhaver, G.D. 18 (1994) 553 


Stucki, T. and W. Wasserfallen, Stock and option markets: the Swiss evidence 18 (1994) 881 
Stuhr, D., see Korobow, L. 9 (1985) 267 
Stulz, R.M., see Chan, K.C. 20 (1996) 1161 
Subrahmanyam, M., see Brenner, M. 13 (1989) 773 
Subrahmanyam, M.G., see Stapleton, R.C. 5 (1981) 93 
Subrahmanyam, M.G., see Stapleton, R.C. 17 (1993) 1079 
Sudarsanam, P.S., see Afshar, K.A. 16 (1992) 115 
Sudarsanam, P.S. and R.J. Taffler, Financial ration proportionally and 

inter-temporal stability: An empirical analysis 19 (1995) 45 
Sudit, E.F., see Kinberg, Y. 2 (1978) 243 
Sugrue, T.F., see Goldberg, L.G. 16 (1992) 1143 
Sullivan, A.C., Book review: E.I. Altman, R.B. Avery, R.A. Eisenbeis and J.F. 

Sinkey, Jr., Application of classification techniques in business, banking and 

finance 6 (1982) 599 
Sundaram, S., N. Rangan and W.N. Davidson, III, The market valuation effects of 

the Financial Institutions Reform, Recovery and Enforcement Act of 1989 16 (1992) 1097 
Sundararaghavan, P.S., see Aggarwal, R. 11 (1987) 
Sung, H.M., see Lee, S.H. 20 (1996) 
Suominen, M., see Berg, S.A. 17 (1993) 
Surkis, J., see Brick, LE. 7 (1983) 
Sushka, M.E., see Slovin, M.B. 8 (1984) 
Sushka, M.E. and Y. Bendeck, Bank acquisitions and stockholders’ wealth 12 (1988) 
Sushka, M.E., see Barrett, W.B. 12 (1988) 
Sushka, M.E., see Polonchek, J. 13 (1989) 
Sushka, M.E., see Slovin, M.B. 15 (1991) 
Sushka, M.E., see Slovin, M.B. 15 (1991) 
Sushka, M.E., see Slovin, M.B. 18 (1994) 
Swanson, P.E., The international transmission of interest rates: A note on causal 

relationships between short-term external and domestic U.S. dollar returns 12 (1988) 
Swanson, P.E., see Lin, A. 17 (1993) 
Swanson, P.E., see Gallo, J.G. 20 (1996) 
Swary, I., Bank acquisition of mortgage firms and stockholders’ wealth: An 

empirical analysis 5 (1981) 
Swary, I., Bank acquisition of non-bank firms: An empirical analysis of 

administrative decisions 7 (1983) 
Swary, I., see Aharony, J. 12 (1988) 
Swary, I., see Aharony, J. 20 (1996) 
Sweeney, R.J., see Eberhart, A.C. 20 (1996) 
Swoboda, A.K., International banking: Current-issues in perspective 6 (1982) 
Swoboda, P., see Zechner, J. 10 (1986) 
Szakmary, A.C., see Cornett, M.M. 19 (1995) 
Szeg6, G.P., Book review: Banca d'Italia, Italian credit structures: Efficiency, 

competition and controls 9 (1985) 
Szegé, G.P., Introduction to the special issue on banks and capital markets in 

former centrally planned countries: Their role in establishing a market economy 17 (1993) 
Szeg6, G.P., A note on co-variance properties of efficient portfolios 2 (1978) 
Szeg6, G.P., The role of international banking in the ‘oil surplus’ adjustment 

process 7 (1983) 
Szeg6, G.P., Bank asset management and financial insurance 10 (1986) 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Szegé, G.P., Book review: B.M. Friedman, ed., Corporate capital structure in the 

States 10 (1986) 
Szegé, G.P., Book review: G. Ugeux, Floating rate notes 10 (1986) 
Szeg6, G.P., Book review: J.M. Robinson, ed., International securities law and 

practice 10 (1986) 
Szeg6, G.P., Book review: F. Aftalion and E. Losq, Les taux de change 10 (1986) 
Szeg6, G.P., Book review: R.S. Masera and R. Triffin, Europe’s money: Problems 

of European monetary co-ordination and integration 10 (1986) 
Szeg6, G.P., Book review: B.M. Friedman, ed., Financing corporate capital 

formation 10 (1986) 
Szeg6, G.P., Book review: T.F. Garcill and G.G. Garcia, Financial reform in the 

1980s 10 (1986) 
Szegé, G.P., Book review: L. de V. Wragg, ed., Composite currencies: SDRs, ECUs 

and other instruments 10 (1986) 
Szeg6, G.P., Book review: J.C. Sawill and R. Cotton, Energy conservation 

successes and failures 11 (1987) 
Szeg6, G.P., see Tullio, G. 13 (1989) 
Szeg6, G.P., see Tullio, G. 14 (1990) 
Szegé, G.P., see Berger, A. N. 19 (1995) 
Szeg6, G.P., Risk-based capital in the European Economic Community 19 (1995) 
Szewczyk, S.H., see Varma, R. 17 (1993) 


Taffler, R.J., Empirical models for the monitoring of U.K. corporations 8 (1984) 
Taffler, R.J., see Afshar, K.A. 16 (1992) 
Taffler, R.J., see Sudarsanam, P.S. 19 (1995) 
Taffler, R.J., see Somerville, R.A. 19 (1995) 
Tagaki, S., The Japanese equity market: Past and present 13 (1989) 
Takahashi, K., Y. Kurokawa and K. Watase, Corporate bankruptcy prediction in 

Japan 8 (1984) 
Takezawa, N., see Hiraki, T. 19 (1995) 
Talmor, E., see Green, R.C. 10 (1986) 
Talmor, E., see Barnea, A. 11 (1987) 
Talmor, E., Tax arbitrage restrictions and financial leverage clienteles 13 (1989) 
Tamari, M., The use of a bankruptcy forecasting model to analyze corporate 

behavior in Israel 8 (1984) 


Tan, K.-J., Risk return and the three-moment capital asset pricing model: Another 
look 15 (1991) 
Tandon, K., see Shastri, K. 11 (1987) 


Tandon, K., see Jayaraman, N. 17 (1993) 
Tandon, K., see Cakici, N. 20 (1996) 
Tang, A.P., see Kadapakkam, Palani-Rajan 20 (1996) 
Tanggaard, C., see Engsted, T. 18 (1994) 
Tapiero, C.S. and D. Zuckerman, A note on the optimal control of a cash balance 

problem 4 (1980) 
Tarhan, V., see Spindt, P.A. 8 (1984) 
Tarhan, V., Unanticipated interest rates, bank stock returns and the nominal 

contracting hypothesis 11 (1987) 
Tarhan, V., see Spindt, P.A. 13 (1989) 
Taub, B., Equilibrium traits of durable commodity money 9 (1985) 
Taylor, S.J., see Poon, S.-H. 16 (1992); 
Taylor, S.J., see Xu, X. 19 (1995) 803 
Taylor, S.L., see Lee, P.J. 20 (1996) 1189 
Teall, J.L., see Knopf, J.D. 20 (1996) 1329 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 1253 


Teeters, N., The role of banks in the international financial systems 7 (1983) 453 
Tessaromatis, N., Money supply announcements and real interest rates: Evidence 

from the U.K. index-linked bond market 14 (1990) 637 
Thakor, A., H. Hong and S.I. Greenbaum, Bank loan commitments and interest rate 

volatility 5 (1981) 497 
Thakor, A.V., Toward a theory of bank loan commitments 1 (1982) 55 
Thakor, A.V., see Chan, Y.-S. 10 (1986) 243 
Thakor, A.V. and G.F. Udell, An economic rationale for the pricing structure of 

bank loan commitments 11 (1987) 271 
Thakor, A.V., see Greenbaum, S.I. 11 (1987) 379 
Thakor, A.V., see Boot, A.W.A. 11 (1987) 449 
Thakor, A.V., see Boot, A.W.A. 15 (1991) 
Thakor, A.V., see Boot, A.W.A. 15 (1991) 
Thakor, A.V., see Besanko, D. 16 (1992) 
Thakor, A.V. and P.F. Wilson, Capital requirements, loan renegotiation and the 

borrower’s choice of financing source 19 (1995) 
Thakor, A.V., The design of financial systems: An overview 20 (1996) 
Thapa, S.B. and D.R. Mehta, An empirical investigation of the determinants of the 

supply of bank loans to less developed countries 15 (1991) 
Thatcher, J.G., see Hansen, R.S. 7 (1983) 273 
Theobald, M. and R. Thomas, Time series properties of liquidating company equity 

returns 6 (1982) 495 
Theobald, M. and P. Yallup, Settlement, tax and non-synchronous effects in the 

basis of U.K. stock index futures 20 (1996) 1509 
Theobald, M.F., see Fung, W.K.H. 11 (1987) 65 
Thisse, J.F., see Dermine, J. 15 (1991) 485 
Thistle, P.D., R.W. McLeod and B.L. Conrad, Interest rates and bank portfolios 

adjustments 13 (1989) 151 
Thomas, D.C., see Levis, M. 19 (1995) 1437 
Thomas, H., see Krinsky, I. 19 (1995) 165 
Thomas, R., see Theobald, M. 6 (1982) 495 
Thomas, R., see Haines, G. 15 (1991) 1041 
Thomas, S., see McKenzie, G.W. 7 (1983) 467 
Thompson, G.R., see Lamy, R.E. 12 (1988) 585 
Thomson, J.B., see Osterberg, W.P. 15 (1991) 939 
Thomson, J.B., see Ritchken, P. 17 (1993) 1133 
Thomson, J.B., see DeGennaro, R.P. 19 (1995) 1401 
Thore, S., Spatial models of the Eurodollar market 8 (1984) 51 
Thorne, A., Eastern Europe’s experience with banking reform: Is there a role for 

banks in the transition? 17 (1993) 959 
Thornton, J., see Molyneux, P. 16 (1992) 1173 
Thornton, J., see Lloyd-Williams, D.M. 18 (1994) 433 
Thornton, J., see Molyneux, P. 18 (1994) 445 
Tian, Y., see Prisman, E.Z. 17 (1993) 689 
Tian, Y., see Prisman, E.Z. 20 (1996) 1351 
Timberlake, R.H., Book review: C. Goodhart, The evolution of central banks 14 (1990) 822 
Timme, S.G., see Berger, A.N. 17 (1993) 221 
Timme, S.G., see Pi, L. 17 (1993) 515 
Ting Lau, S., J.D. Diltz and V.P. Apilado, Valuation effects of international stock 

exchange listings 18 (1994) 743 
Tippett, M., see Okunev, J. 16 (1992) 791 
To, M.C., see Kryzanowski, L. 11 (1987) 117 
Tokutsu, I., see Friend, I. 11 (1987) 313 





1254 Author Index Volumes 1-20/Jeurnal of Banking & Finance 21 (1997) 1209-1258 


Torell, Il, J.R., U.S. financial deregulation: Upheaval and promise 7 (1983) 
Torous, W.N., see Ball, C.A. 9 (1985) 
Torous, W.N., Differential taxation and the equilibrium structure of interest rates 9 (1985) 
Trautmann, S., see Schulz, G.U. 18 (1994) 
Tschoegl, A.E., Efficiency in the gold market: A note 4 (1980) 
Tschoegl, A.E., Concentration among international banks: A note 6 (1982) 
Tschoegl, A.E., see Ball, C.A. 9 (1985) 
Tschoegl, A.E., see Lessard, D.R. 12 (1988) 
Tsetsekos, G.P., see Kumar, P.C. 17 (1993) 
Tucker, A.L., see Scott, E. 13 (1989) 
Tucker, A.L., see Madura, J. 16 (1992) 
Tucker, A.L., see Hilliard, J.E. 16 (1992) 
Tucker, A.L., see Madura, J. 17 (1993) 
Tullio, G. and G.P. Szegé, Preface of the special issue on “Equity markets- An 

international comparison”, Part A 13 (1989) 
Tullio, G., see Sommariva, A. 13 (1989) 
Tullio, G. and G.P. Szegé, Preface to Special Issue on ‘Equity Markets - An 

International Comparison’, Part B 14 (1990) 
Turnovsky, S.J., see Sprenkle, C.M. 14 (1990) 
Tusell, F., see Alonso, A. 14 (1990) 
Tuttle, D.L., W.Y. Lee and T.S. Maness, Stochastic cash-flow constraints and the 

term structure of interest 2 (1978) 


Udell, G.F., see Jagtiani, J. 19 (1995) 
Udell, G.F., see Thakor, A.V. 11 (1987) 
Udell, G.F., see Boot, A.W.A. 11 (1987) 
Udell, G.F., Loan quality, commercial loan review and loan officer contracting 13 (1989) 
Udell, G.F., see Boot, A.W.A. 15 (1991) 
Udell, G.F., see Berlin, M. 15 (1991) 
Udell, G.F., see Berlin, M. 15 (1991) 
Ueda, K., Japanese capital outflows 14 (1990) 
Umoh, P.N., Book review: R.M. Levich, The international money market: An 

assessment of forecasting techniques and market efficiency 5 (1981) 
Umoh, P.N., Book review: S.I. Ajayi and O.0. Ojo, Money and banking: Analysis 

and policy in the Nigerian context 7 (1983) 
Uppaluri, S., see Finkelstein, J.M. 4 (1980) 
Urich, T., see Saunders, A. 12 (1988) 
Urrutia, J.L., see Lee, S.H. 20 (1996) 
Ursacki, T. and I. Vertinsky, Choice of entry timing and scale by foreign banks in 

Japan and Korea 16 (1992) 


Van Grembergen, W., see Fabry, J. 2 (1978) 
Van Hoose, D.D., Monetary policy under alternative bank market structures 7 (1983) 
Van Hoose, D.D., A note on interest on required reserves as an instrument of 

monetary control 10 (1986) 
Van Hoose, D.D., A note on discount rate policy and the variability of discount 

window borrowing 11 (1987) 
Van Hoose, D.D., Deregulation and oligopolistic rivalry in bank deposit markets 12 (1988) 
Van Hoose, D.D., Bank behavior, interest rate determination, and monetary policy 

in a financial system with an intraday federal funds market 15 (1991) 
Van Horne, J.C., Implied tax rates and the valuation of discount bonds 6 (1982) 
Van Houwelingen, W.H., Book review: I. Walter and R.C. Smith, Investment 

banking in Europe: Restructuring for the 1990s 14 (1990) 





Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 1255 


Van Hulle, C., T. Vermaelen and P. de Wouters, Regulation, taxes and the market 

for corporate control in Belgium 15 (1991) 1143 
Van Hulle, C., see Sercu, P. 16 (1992) 155 
Van Hulle, C., see Sercu, P. 19 (1995) 11 
Van Marrewijk, C. and C.G. de Vries, The customs union argument for a monetary 

union 14 (1990) 877 
Van Nieuwkerk, M., Domestic and foreign trade credit in The Netherlands: An 

econometric analysis 3 (1979) 83 
Van Wijnbergen, S., see Claessens, S. 17 (1993) 
Vance, J., see Sharpe, 1.G. 18 (1994) 477 
Vanden Eeckaut, P., see Fried, H.O. 17 (1993) 251 
Vander Vennet, R., The effect of mergers and acquisitions on the efficiency and 

profitability of EC credit institutions 20 (1996) 
Vanthienen, L. and T. Vermaelen, The effect of personal taxes on common stock 

prices: The case of a Belgian tax reform 11 (1987) 
Varetto, F., see Altman, E.I. 18 (1994) 
Varma, R. and S.H. Szewczyk, The private placement of bank equity 17 (1993) 
Venezia, I., Adaptive credit granting policies 4 (1980) 
Venezia, I., see Greenbaum, S.I. 13 (1989) 
Venkataraman, S., see Houston, J.F. 20 (1996) 
Verbrugge, J.A., see Lindey, J.T. 16 (1992) 
Verma, A.K., see Ronn, E.I. 11 (1987) 
Verma, A.K., see Ronn, E.I. 13 (1989) 
Vermaelen, T., see Vanthienen, L. 11 (1987) 
Vermaelen, T., see Van Hulle, C. 15 (1991) 
Vertinsky, I., see Ursacki, T. 16 (1992) 
Villanueva, D., see Richard, D. 4 (1980) 
Vincensini, J.-F., see Lamy, P. 4 (1980) 
Vinso, J.D., see Santomero, A.M. 1 (1977) 
Virén, M., The long-run relationship between interest rates and inflation: Some 

cross-country evidence 13 (1989) 
Vogt, M.G., Bank reserve adjustment process and the use of reserve carryover as a 

reserve management tool: A comment 13 (1989) 
Vorst, A.C.F., see Kemna, A.G.Z. 14 (1990) 
Vorst, T.C.F., see Donders, M.W.M. 20 (1996) 
Vries, C.G. de, see Van Marrewijk, C. 14 (1990) 
Vuchelen, J., A study of a monetary system with a pegged discount rate under 

different market structures: Comments on the article by F. Aftalion and 

L. White 2 (1978) 


Wachtel, P., see Sofianos, G. 14 (1990) 677 
Wagner, H., Reconstruction of the financial system in East Germany: Description 

and comparison with Eastern Europe 17 (1993) 1001 
Wagster, J., see Cooper, K. 15 (1991) 367 
Waheed, A. and I. Mathur, Wealth effects of foreign expansion by U.S. banks 19 (1995) 823 
Wahlen, J.M., see Barth, M.E. 19 (1995) 577 
Wahlroos, B. and T. Berglund, Stock returns, inflationary expectations and real 

activity: New evidence 10 (1986) 377 
Walker, D.A., Book review: W.F. Baxter, PH. Cootner and K.E. Scott, Retail 

banking in the electronic age: The law and economics of electronic funds 

transfer 1 (1977) 
Walker, D.A., see Koot, R.S. 4 (1980) 
Walker, D.A., U.S. banking regulations and foreign banks’ entry into the United 

States 7 (1983) 





1256 Author Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Wall, L.D. and D.R. Peterson, The effect of capital adequacy guidelines on large 

bank holding companies 11 (1987) 
Wall, L.D., Interest rate swaps in an agency theoretic model with uncertain interest 

rates 13 (1989) 
Wall, L.D. and D.R. Peterson, Bank holding company capital targets in the early 

1990s: The regulators versus the markets 19 (1995) 
Wall, L.D., see Noe, T.H. 20 (1996) 
Wallich, H., Comments on ‘Innovations in monetary policy: Challenge and 

response’ by Jiirg Niehans 6 (1982) 
Walter, I., Introduction to the special issue 5 (1981) 
Walter, I., Country risk, portfolio decisions and regulation in international bank 

lending 5 (1981) 
Walter, I. and H.P. Gray, Protectionism and international banking: Sectoral 

efficiency, competitive structure and national policy 7 (1983) 
Walter, T.S., see Lee, P.J. 20 (1996) 
Wambeke, C.A., see Bradley, M.G. 15 (1991) 
Wansley, J.W., see Lane, W.R. 10 (1986) 
Ward, C., see Gandhi, D.K. 5 (1981) 
Ward, C.W.R., see Limmack, R.J. 14 (1990) 
Wasserfallen, W. and H. Zimmermann, The behavior of intra-daily exchange rates 9 (1985) 
Wasserfallen, W., Macroeconomics news and the stock market: Evidence from 

Europe 13 (1989) 
Wasserfallen, W., see Stucki, T. 18 (1994) 
Watase, K., see Takahashi, K. 8 (1984) 
Weiner, R.J., Default, market microstructure, and changing trade patterns in 

forward markets: A case study of North-Sea oil 18 (1994) 
Weinrobe, M.D., see Steindl, F.G. 7 (1983) 
Weinstein, M., see Amihud, Y. 10 (1986) 
Weiss, J., Comments on ‘The effects of the current turbulent times on American 

multinational banking: An overview’ by J. Richard Zecher 7 (1983) 
Weiss, M.A., see Cummins, J.D. 17 (1993) 
Welzel, P., see Lang, G. 20 (1996) 1003 
West, R.C., A factor-analytic approach to bank condition 9 (1985) 253 
Westerfield, R., see Friend, I. § (1981) 291 
Westerfield, R., see Jaffe, J.F. 8 (1984) 491 
Westerfield, R., see Jaffe, J.F. 13 (1989) 237 
Westerfield, R., see Jaffe, J.F. 13 (1989) 641 
Weston, J.F., see Hsia, C.-C. 5 (1981) 357 
Whidbee, D.A., see Bradley, M.G. 15 (1991) 875 
Whitcomb, D.K., see Cohen, K.J. 6 (1982) 117 
Whitcomb, D.K., see Cohen, K.J. 1 (1977) 219 
Whitcomb, D.K., see Fung, W.K.H. 9 (1985) 443 
White, A., see Hull, J. 19 (1995) 299 
White, A.M., see Madura, J. 15 (1991) 151 
White, A.P., see Rhoades, S.A. 8 (1984) 119 
White, L.J., see Aftalion, F. 2 (1978) I 
White, L.J., see Aftalion, F. 2 (1978) 351 
Wiant, K.J., see Madura, J. 18 (1994) 1135 
Wichern, D.W., see Schlater, J.E. 4 (1980) 197 
Wijmenga, R.Th., The performance of published Dutch stock recommendations 14 (1990) 559 
Wilcox, J.A., see Hancock, D. 19 (1995) 661 
Wilcox, J.W., Book review: E.I. Altman, Corporate financial distress: A complete 

guide to predicting, avoiding, and dealing with bankruptcy 8 (1984) 142 





Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Williams, J., see Dothan, U. 4 (1980) : 
Wilson, P.F., see Thakor, A.V. 19 (1995) 693 
Winder, J.P., see Hendershott, P.H. 3 (1979) 113 
Winkler, R.L., see Conroy, R.M. 10 (1986) 21 
Winters, D.B., see Griffiths, M.D. 19 (1995) 1265 
Wirick, R.G., see Kyle, S.C. 14 (1990) 761 
Wolff, C.C.P., see Cavaglia, S.M.E.G. 20 (1996) 179 
Wong, K.A. and L.M. Siong, Market values, earnings’ yields and stock returns: 

Evidence from Singapore 14(1990) 311 
Wong, K.P., see Chang, E.C. 19 (1995) 1479 
Wood, D., The information value of failure predictions in credit assessment 12 (1988) 275 
Wood, R.A., see McInish, T.H. 14(1990) 99 
Wood, R.A., see McInish, T.H. 14(1990) 441 
Wood, R.A., see MclInish, T.H. 15 (1991) 193 
Wood, R.A., see Chung, K.H. 19 (1995) 1025 
Woodward, R., see Gandhi, D.K. 5 (1981) 155 
Woodward, R.S., The performance of U.K. investment trusts as internationally 

diversified portfolios over the period 1968 to 1977 7 (1983) 417 
Wouters, P. de, see Van Hulle, C. 15 (1991) 1143 
Wu, C. and Chih-Hsien Yu, Risk aversion and the yield of corporate debt 20 (1996) 267 
Wu, H.K., see Chan, K.C. 19 (1995) 1047 
Wyatt, S.B., see Adams, P.D. 11 (1987) 549 
Wyhowsky, D.J., see Chung, K.H. 19 (1995) 1025 


Xu, X. and S.J. Taylor, Conditional volatility and the informational efficiency of 


the PHLX currency options market 19 (1995) 


Yaari, U., see Palmon, D. 5 (1981) 
Yadav, P.K. and P.F. Pope, Intraweek and intraday seasonalities in stock market risk 

premia: Cash and futures 16 (1992) 
Yadav, P.K. and P.F. Pope, Stock index futures mispricing: profit opportunities of 

risk premia? 18 (1994) 921 
Yaisawarng, S., see English, M. 17 (1993) 349 
Yallup, P., see Theobald, M. 20 (1996) 1509 
Yam, H.C., see Lam, K. 18 (1994) 725 
Yawitz, J.B., see Halloran, J.A. 3 (1979) 187 
Yli-Olli, P., see Martikainen, T. 18 (1994) 659 
Yoon, S.H., see Duan, J.-C. 17 (1993) 645 
Young, A., see Goldberg, L.G. 15(1991) 91 
Young, J.E., see Slovin, M.B. 14 (1990) 729 
Young, M.T., see Pettway, R.H. 15 (1991) 559 
Yourougou, P., Interest-rate risk and the pricing of depository financial 

intermediary common stock: Empirical evidence 14 (1990) 803 
Yourougou, P., see Grammatikos, T. 14 (1990) 1171 
Yourougou, P., see Assogbavi, T. 19 (1995) 1341 
Yu, Chih-Hsien, see Wu, C. 20 (1996) 267 
Yu, M.-T., see Kane, E.J. 19 (1995) 1459 
Yuengert, A.M., The measurement of efficiency in life insurance: Estimates of a 

mixed normal-gamma error model 17 (1993) 483 


Zaher, T.S., see Osborne, D.K. 16 (1992) 799 
Zaima, J.K., see Hirschey, M. 14 (1990) 85 
Zaman, M.A., see Sant, R. 20 (1996) 





1258 Author Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1209-1258 


Zaporowski, M., see Lahiri, J. 

Zardkoohi, A. and J. Kolari, Branch office economies of scale and scope: evidence 
from savings banks in Finland 

Zardkoohi, A., see Mahajan, A. 

Zarruk, E.R., see Madura, J. 

Zarruk, E.R., Bank spread with uncertain deposit level and risk aversion 

Zarruk, E.R., see Madura, J. 

Zecher, J.R., The effects of the current turbulent times on American multinational 
banking: An overview 

Zechner, J. and P. Swoboda, The critical implicit tax rate and capital structure 

Zieschang, K.D., see Fixler, D.J. 

Zilberfarb, B.Z., Overdraft banking: An empirical analysis 

Zimmermann, H., see Wasserfallen, W. 

Zimmermann, H., see Loderer, C. 

Zuckerman, D., see Tapiero, C.S. 

Zychowicz, E.J., see Datta, S. 


8 (1984) 


18 (1994) 
20 (1996) 
16 (1992) 
13 (1989) 
17 (1993) 


7 (1983) 
10 (1986) 
17 (1993) 
13 (1989) 
9 (1985) 
12 (1988) 
4 (1980) 
19 (1995) 











Journal of 
BANKING & 
FINANCE 





eee 
ELSEVIER Journal of Banking & Finance 21 (1997) 1259-1324 





Subject Index Volumes 1-20 


C Mathematical and Quantitative Methods 
C1 Econometric and Statistical Methods; General 


C15 Statistical Simulation Methods; Monte Carlo Methods 
Wealth effects of foreign expansion by U.S. banks 19 (1995) 
Waheed, A. and I. Mathur 


C2 Econometric Methods; Single Equation Models 


C22 Time-Series Models 

Exchange rate forecasts with the Michigan Quarterly Econometric Model of the US 
economy 18 (1994) 
Howrey, E.P. 

A note on the temporal variability of Canadian financial services stock returns 20 (1996) 
Adjaoud, F. and A. Rahman 

Trading rule profits in European currency spot cross-rates 20 (1996) 
Lee, C.I. and I. Mathur 


C23 Models with Panel Data 
The composite cost function and efficiency in giant Japanese banks 20 (1996) 
McKillop, D.G., J. Colin Glass and Y. Morikawa 


C25 Discrete Regression and Qualitative Choice Models 

The effect of bank capital requirements on bank off-balance sheet financial 
innovations 19 (1995) 
Jagtiani, J., A. Saunders and G.F. Udell 

Comment on Carlstrom and Samolyk, and Jagtiani, Saunders, and Udell 19 (1995) 
Oldfield, G.S. 


C3 Econometric Methods; Multiple/Simultaneous Equation Models 


C30 General 
A note on cost structure and economies of scale in Greek banking 20 (1996) 
Karafolas, S. and G. Mantakas 


C32 Time-Series Models 

A cointegration analysis of the relationship between bank reserves, deposits and 
loans: The case of Italy, 1965-1987 14 (1990) 
Corradi, V., M. Galeotti and R. Rovelli 

Volatility forecasting without data-snooping 14 (1990) 
Dimson, E. and P. Marsh 


0378-4266/97/$17.00 © 1997 Elsevier Science B.V. All rights reserved. 





1260 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


Exchange rate forecasts with the Michigan Quarterly Econometric Model of the US 
economy 18 (1994) 
Howrey, E.P. 

Cointegration and the US term structure 18 (1994) 
Engsted, T. and C. Tanggaard 

Vector autoregression or simultaneous equations model? The intraday relationship 
between index arbitrage and market volatility 19 (1995) 
Chan, K. and Y.P. Chung 


C4 Econometric and Statistical Methods; Special Topics 


C49 Other 

Corporate distress diagnosis: Comparisons using linear discriminant analysis and 
neural networks (the Italian experience) 18 (1994) 
Altman, E.I., G. Marco and F. Varetto 


C5 Econometric Modeling 


C51 Model Construction and Estimation 

The measurement of efficiency in life insurance: Estimates of a mixed 
normal-gamma error model 17 (1993) 
Yuengert, A.M. 

Vector autoregression or simultaneous equations model? The intraday relationship 
between index arbitrage and market volatility 19 (1995) 
Chan, K. and Y.P. Chung 


C52 Model Evaluation and Testing 

Cross-sectional versus time series estimation of term structure models: empirical 
results for the Dutch bond market 18 (1994) 
Munnik, J.F.J. de and P.C. Schotman 

A note on price—volume dynamics in an emerging stock market 20 (1996) 
Basci, E., S. Ozyildirim and K. Aydogan 


C53 Forecasting and Other Model Applications 

ZETA analysis: A new model to identify bankruptcy risk of corporations 1 (1977) 
Altman, E.I., R.G. Haldeman and P. Narayanan 

Early warning of bank failure: A logit regression approach 1 (1977) 
Martin, D. 

Problems in applying discriminant analysis in credit scoring models 2 (1978) 
Eisenbeis, R.A. 

Spectral analysis of stock market prices 3 (1979) 
Bertoneche, M.L. 

A critical level of commercial bank concentration: An application of switching 
regressions 4 (1980) 
McCall, A.S. and M.O. Peterson 

A two stage experimental design to test the efficiency of the market for traded 
stock options and the Australian evidence 6 (1982) 
Castagna, A.D. and Z.P. Matolcsy 

A multiple discriminant analysis of BHC commercial paper ratings 7 (1983) 
Peavy, III, J.W. and S.M. Edgar 

Empirical models for the monitoring of U.K. corporations 8 (1984) 
Taffler, RJ. 

Identifying unsound firms in Italy: An attempt to use trend variables 8 (1984) 
Appetiti, S. 





Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 


The use of a bankruptcy forecasting model to analyze corporate behavior in Israel 8 (1984) 
Tamari, M. 

An empirical study of the usefulness of accounting ratios to describe levels of 
insolvency risk 8 (1984) 
Lincoln, M. 

A survey of the quantitative approaches to country risk analysis 8 (1984) 
Saini, K.G. and P.S. Bates 

Early warning of debt rescheduling 8 (1984) 
Schmidt, R. 

The predictive performance of the time-series model and the regression model of 
the income velocity of money: Evidence from five EEC countries 8 (1984) 
Ahking, F.W. 

A note on the variability of real interest rates, business cycles, and the Livingston 
data 8 (1984) 
Lahiri, J. and M. Zaporowski 

Interest-risk sensitive deposit insurance premia: Stable ACH estimates 9 (1985) 
McCulloch, J.H. 

A factor-analytic approach to bank condition 9 (1985) 
West, R.C. 

Performance measurement of early warning models: Comments on West and other 
weakness/failure prediction models 9 (1985) 
Korobow, L. and D. Stuhr 

Bank branch operating efficiency: Evaluation with data envelopment analysis 9 (1985) 
Sherman, H.D. and F. Gold 

A note on factor analysis and arbitrage pricing theory 9 (1985) 
Raveh, A. 

The dynamic behavior of business loans and the primate rate 9 (1985) 
Kling, J-L. 

Adjusting for the intervalling effect bias in beta: A test using Paris Bourse data 9 (1985) 
Fung, W.K.H., R.A. Schwartz and D.K. Whitcomb 

An application of the COx proportional hazards model to bank failure 10 (1986) 
Lane, W.R., S.W. Loney and J.W. Wansley 

The efficiency of the London Metal Exchange: A test with overlapping and 
non-overlapping data 10 (1986) 
Canarella, G. and S.K. Pollard 

A note on rank transformation discriminant analysis: An alternative procedure for 
classifying bank holding company commercial paper ratings 10 (1986) 
Perry, L.G. and T.P. Cronan 

An empirical investigation of new bank performance 11 (1987) 
Arshadi, N. and E.C. Lawrence 

Generating optimal true interest cost bids for new municipal bond competitive 
issues 11 (1987) 
Nauss, R.M. 


The identification of stochastic dominance efficient sets by moment combination 
orderings 12 (1988) 
Jean, W.H. and B.P. Helmes 


Tests of market models: Heteroskedasticity or misspecification? 12 (1988) 
Huang, R.D. and H. Jo 

Measuring investment performance with a stochastic parameter regression model 12 (1988) 
Lockwood, L.J. and K.R. Kadiyala 

Federal deficits and money growth in the United States: A vector autoregressive 
analysis 13 (1989) 
Barnhart, S.W. and A.F. Darrat 





1262 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


A note on the distribution types of financial ratios in the commercial banking 
industry 13 (1989) 463 
Kolari, J., T.H. McInish and E.M. Saniga 

Identification of problem banks and binary choice models 15 (1991) 53 
Espahbodi, P. 

Standby letters of credit and large bank capital: An empirical analysis 15 (1991) 315 
Koppenhaver, G.D. and R.D. Stover 

Small business bank shopping in Canada 15 (1991) 1041 
Haines, G., A. Riding and R. Thomas 

A contribution to event study methodology with an application to the Dutch stock 
market 16 (1992) 
Jong, F. de, A. Kemna and T. Kloek 

Stock returns and volatility: An empirical study of the UK stock market 16 (1992) 
Poon, S.-H. and S.J. Taylor 

Investment policy, financing policy, and performance characteristics of the novo 
savings and loan associations 16 (1992) 
Lindey, J.T., J.A. Verbrugge, J.E. McNulty and B.E. Gup 

Choice of entry timing and scale by foreign banks in Japan and Korea 16 (1992) 
Ursacki, T. and I. Vertinsky 

An empirical analysis of scale and scope economies and technical change in an 
Irish multiproduct banking firm 16 (1992) 
Glass, J.C. and D.G. McKillop 

The international transmission of Eurodollar and US interest rates: A cointegration 
analysis 16 (1992) 
Fung, H.-G. and S.C. Isberg 

Tests of integration, mild segmentation and segmentation hypotheses 16 (1992) 
Errunza, V., E. Losq and P. Padmanabham 

Some empirical tests in the Arbitrage Pricing Theory: Macrovariables vs. derived 
factors 17 (1993) 
Chen, S.-J. and B.D. Jordan 

Testing the random walk hypothesis on Swedish stock prices: 1919-1990 17 (1993) 
Frennberg, P. and B. Hansson 

Exchange rate forecasts with the Michigan Quarterly Econometric Model of the US 
economy 18 (1994) 
Howrey, E.P. 

Forecasting losses on a liquidating long-term loan portfolio 19 (1995) 
Smith, L.D. and E.C. Lawrence 


C6 Mathematical Methods and Programming 


C61 Optimization Techniques; Programming Models; Dynamic Analysis 


The value of recourse and cross-default clauses in commercial mortgage 
contracting 20 (1996) 
Childs, P.D., S.H. Ott and T.J. Riddiough 


C7 Game Theory and Bargaining Theory 


C78 Bargaining Theory; Matching Theory 


Managerial rents and regulatory intervention in troubled banks 20 (1996) 
Noe, T.H., M.J. Rebello and L.D. Wall 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1263 


C8 Data Collection and Data Estimation Methodology; Computer Programs 


C88 Other Computer Software 

Corporate distress diagnosis: Comparisons using linear discriminant analysis and 
neural networks (the Italian experience) 18 (1994) 505 
Altman, E.I., G. Marco and F. Varetto 


D Microeconomics 


D2 Production and Organizations 


D20 General 

Ex post stockholder unanimity: A complete and simplified treatment 9 (1985) 
Ohlson, J.A. 

The efficiency of financial institutions: A review and preview of research past, and 
future 17 (1993) 
Berger, A.N., W.C. Hunter and S.G. Timme 

Resolving the scale efficiency puzzle in banking 17 (1993) 
McAllister, PH. and D.A. McManus 

Measuring cost efficiency in the property-liability insurance industry 17 (1993) 
Cummins, J.D. and M.A. Weiss 

Organizational forms in banking: An empirical investigation of cost efficiency 17 (1993) 
Grabowski, R., N. Rangan and R. Rezvanian 

The multibank holding company effect on cost efficiency in banking 17 (1993) 
Newman, J.A. and R.E. Shrieves 

A study of bank efficiency taking into account risk-preferences 20 (1996) 
Mester, L.J. 

Do consumers pay for one-stop banking? Evidence from an alternative revenue 
function 20 (1996) 
Berger, A.N., D.B. Humphrey and L.B. Pulley 


D21 Firm Behavior 
The composite cost function and efficiency in giant Japanese banks 20 (1996) 
McKillop, D.G., J. Colin Glass and Y. Morikawa 


D24 Production; Capital and Total Factor Productivity; Capacity 

On the definition and measurement of bank output 5 (1981) 
Goldschmidt, A. 

Bank efficiency derived from the profit function 17 (1993) 
Berger, A.N., D. Hancock and D.B. Humphrey 

Output allocative and technical efficiency of banks 17 (1993) 
English, M., S. Grosskopf, K. Hayes and S. Yaisawarng 


D4 Market Structure and Pricing 


D40 General 
When does the prime rate change? 19 (1995) 
Mester, L.J. and A. Saunders 


D45 Rationing; Licensing 

On the nature of credit demand and credit rationing in competitive credit markets 7 (1983) 
Hansen, R.S. and J.G. Thatcher 

Credit rationing and non-price loan terms: A re-examination 7 (1983) 
Koskela, E. 





1264 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


D6 Economic Welfare 


D62 Externalities 
Systemic risk in the netting system 
Angelini, P., G. Maresca and D. Russo 


D8 Information and Uncertainty 


D80 General 


Interest rate swaps in an agency theoretic model with uncertain interest rates 
Wall, L.D. 


D81 Criteria for Decision-Making under Risk and Uncertainty 

Why we should not make mean log of wealth big though years to act are long 
Samuelson, P.A. 

A note on relative efficiency and risk aversion 
Paroush, J. 

Nominal contracting in a world of uncertainty 
Shapiro, A.C. 

Intercorporate shareholdings and corporate control in the Japanese firm 
Csano, H. 


D82 Asymmetric and Private Information 

Asymmetric information, investment banking contracts and the certification 
hypothesis 
Kumar, P.C. and G.P. Tsetsekos 

Forbearance, deposit insurance pricing, and incentive compatible bank regulation 
Nagarajan, S. and C.W. Sealey Jr. 

On the strategic role of high leverage in entry deterrence 
Fulghieri, P. and S. Nagarajan 

Liquidation under moral hazard: Optimal debt maturity and loan commitments 
Houston, J.F. and S. Venkataraman 


D84 Expectations; Speculations 

A note on market expectations of risk-free rates and volatilities before and after 
October 1987 
Benninga, S., U. Loewenstein and O. Sarig 


E Macroeconomics and Monetary Economics 


E3 Prices, Business Fluctuations, and Cycles 


E32 Business Fluctuations; Cycles 
Banking, recession, depression, and government expenditure 
Bryant, J. 


E39 Other 
Loan sales as a response to market-based capital constraints 
Carlstrom, C.T. and K.A. Samolyk 


Comment on Carlstrom and Samolyk, and Jagtiani, Saunders, and Udell 
Oldfield, G.S. 


20 (1996) 


13 (1989) 261 


3 (1979) 305 


5 (1981) 277 


7 (1983) 69 


20 (1996) 1047 


17 (1993) 117 


19 (1995) 1109 


20 (1996) 


20 (1996) 115 


17 (1993) 105 


6 (1982) 549 


19 (1995) 627 


19 (1995) 659 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1265 


E4 Money and Interest Rates 


E40 General 

The predictive performance of the time-series model and the regression model of 
the income velocity of money: Evidence from five EEC countries 8 (1984) 
Ahking, F.W. 

Equilibrium traits of durable commodity money 9 (1985) 
Taub, B. 

Money, banking, and intertemporal substitution 13 (1989) 
Bryant, J. 

Money and corporate profits in a developing country: Theory and evidence 13 (1989) 
Dadkhah, K.M. and R. Mookerjee 


E41 Demand for Money 

An option model approach to firm liquidity management 1 (1977) 
Levasseur, M.G. 

The NOW account experiment and the demand for money 6 (1982) 
Frodin, J.H. and R. Startz 

Money illusion, distribution effects and the household and business demands for 
money 6 (1982) 
Katsimbris, G.M. and S.M. Miller 

Bank float, mail float and the definition of money 10 (1986) 
Liang, M.-Y. 

A note on banknote characteristics and the demand for currency by denomination 12 (1988) 
Kohli, U. 

Money demand instability, expectations and policy regimes: A note on the case of 
Italy: 1964-1986 16 (1992) 
Bagliano, F.-C. and C.A. Favero 

Should bond funds be added to M2? 19 (1995) 
Duca, J.V. 

Financial innovation, new assets, and the behavior of money demand 20 (1996) 
Glennon, D. and J. Lane 


E42 Monetary Standards and Regimes; Government and the Monetary System 
Systemic risk in the netting system 20 (1996) 
Angelini, P., G. Maresca and D. Russo 


E43 Determination of Interest Rates; Term Structure of Interest Rates 

Stochastic cash-flow constraints and the term structure of interest 2 (1978) 
Tuttle, D.L., W.Y. Lee and T.S. Maness 

A continuous time approach to the pricing of bonds 3 (1979) 
Brennan, M.J. and E.S. Schwartz 

On the term structure of interest rates and the risk of default: An analytical 
approach 3 (1979) 
Jonkhart, M.J.L. 

Changing patterns in the cycles in short-term interest rates 3 (1979) 
Smith, P.F. 

Interest rate parity tests: Switzerland and some major western countries 5 (1981) 
Cosandier, P.-A. and B.R. Lange 

Liquidity premiums and the expectations hypothesis 5 (1981) 
Jarrow, R.A. 

On the constancy of real interest rates and the Mundell effect 5 (1981) 
Lahiri, K. and J. Lee 





1266 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


Departures from interest rate parity: Further evidence 7 (1983) 
Browne, F.X. 

A note on the variability of real interest rates, business cycles, and the Livingston 
data 8 (1984) 
Lahiri, J. and M. Zaporowski 

Differential taxation and the equilibrium structure of interest rates 9 (1985) 
Torous, W.N. 

Expected inflation and the real rate of interest: A note 9 (1985) 
Day, T.E. 

The sources of the movements in interest rates: An empirical investigation 10 (1986) 
Penati, A. 

On interest rates, inflationary expectations and tax rates 12 (1988) 
Barth, J.R. and M.D. Bradley 

Interest rate dynamics and the term structure: A note 12 (1988) 
Babbel, D.F. 

The international transmission of interest rates: A note on causal relationships 
between short-term external and domestic U.S. dollar returns 12 (1988) 
Swanson, P.E. 

A friction model of the prime 13 (1989) 
Forbes, S.M. and L.S. Mayne 

The long-run relationship between interest rates and inflation: Some cross-country 
evidence 13 (1989) 
Virén, M. 

A note on the variance of spot interest rates 14 (1990) 
Brooks, R. and M. Livingstone 

The money and bond markets in France: Segmentation vs. integration 14 (1990) 
Dumas, B. and B.C. Jacquillat 

Interest rates and inflationary expectations: Long-run equilibrium and short-run 
adjustment 14 (1990) 
Moazzami, B. 

Interest rates, inflation expectations and the inverted Fisher hypothesis 15 (1991) 
Gupta, K.L. 


Bank behavior, interest rate determination, and monetary policy in a financial 
system with an intraday federal funds market 15 (1991) 
Van Hoose, D.D. 


ECU interest rates and ECU basket adjustments: An arbitrage pricing approach 16 (1992) 
Klein, M. and S.M. Miiller 

The international transmission of Eurodollar and US interest rates: A cointegration 
analysis 16 (1992) 757 
Fung, H.-G. and S.C. Isberg 

Interest rates, income taxes and anticipated inflation: Some new evidence 16 (1992) 973 
Gupta, K.L. 

Derivation of theoretical Ecu yields 16 (1992) 1005 
Steinherr, A. and J. Girard 

The valuation of options on coupon bonds ET (4993) -27 
Longstaff, F.A. 

Modelling real interest rates 18 (1994) 153 
Evans, L.T., S.P. Keef and J. Okunev 

Cointegration and the US term structure 18 (1994) 
Engsted, T. and C. Tanggaard 

Investigating the interest rate impact of changing secret bank deposit laws: 
Switzerland 18 (1994) 
English, M. and W. Shahin 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1267 


Cross-sectional versus time series estimation of term structure models: empirical 
results for the Dutch bond market 
Munnik, J.F.J. de and P.C. Schotman 

Parameter uncertainty and the rational expectations model of the term structure 
Ederington, L.H. and C.-H. Huang 

Interest rate differentials and exchange rate policies in Austria, The Netherlands, 
and Belgium 
Knot, K. and J. de Haan 

On alternative interest rate processes 
Dahlquist, M. 


E44 Financial Markets and the Macroeconomy 

Direct price controls as a source of instability in the interest rate/inflation rate 
relationship 
Granziol, M.J. 

The German depression and the stock market crash of the thirties: The role of 
macropolicies and of the international business cycle 
Sommariva, A. and G. Tullio 

Stock prices, asset portfolios and macroeconomics variables in ten European 
countries 
Asprem, M. 

Macroeconomics news and the stock market: Evidence from Europe 
Wasserfallen, W. 

Payment system reform in formerly centrally planned economics 
Folkerts-Landau, D., P. Garber and T. Lane 

Investigating the interest rate impact of changing secret bank deposit laws: 
Switzerland 
English, M. and W. Shahin 

Loan sales as a response to market-based capital constraints 
Carlstrom, C.T. and K.A. Samolyk 

Comment on Carlstrom and Samolyk, and Jagtiani, Saunders, and Udell 
Oldfield, G.S. 

Bank capital shocks: Dynamic effects on securities, loans, and capital 
Hancock, D., A.J. Laing and J.A. Wilcox 

Comment on Hancock, Laing and Wilcox, and Peek and Rosengren 
Avery, R.B. 

The technical efficiency of large bank production 
Miller, S.M. and A.G. Noulas 

Systemic risk in the netting system 
Angelini, P., G. Maresca and D. Russo 


E5 Monetary Policy, Central Banking, and the Supply of Money and Credit 


E50 General 

Model simulations of the impact of selective credit policies and financial reforms: 
The appropriate monetary-policy assumption 
Hendershott, P.H. 

Inflation and stagflation 
Stein, J.L. 

Domestic and foreign trade credit in The Netherlands: An econometric analysis 
Van Nieuwkerk, M. 

Banks refinancing with the central bank: Re-examination of its interest rate 
elasticities for Belgium 1960-1973 
Langohr, H. 


18 (1994) 997 


19 (1995) 207 


19 (1995) 363 


20 (1996) 1093 


9 (1985) 


13 (1989) 


13 (1989) 


13 (1989) 


17 (1993) 


18 (1994) 


19 (1995) 


19 (1995) 


19 (1995) 


19 (1995) 


20 (1996) 


20 (1996) 


1 (1977) 


2 (1978) 


3 (1979) 


4 (1980) 





1268 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Bank reserve requirements and monetary aggregates 6 (1982) 
Kanatas, G and S.I. Greenbaum 

A note on reserve requirements and monetary control with a flexible deposit rate 7 (1983) 
Froyen, R.T. and K.J. Kopecky 

Liquidity, credit creation and international banking: An econometric investigation 7 (1983) 
McKenzie, G.W. and S. Thomas 

Comments on ‘Liquidity, credit creation and international banking: An econometric 
investigation’ by George McKenzie and Stephen Thomas 7 (1983) 
Pindyck, R.S. 

Bank reserve adjustment process and the use of reserve carryover as a reserve 
management tool: A micro-econometric approach 8 (1984) 
Spindt, P.A. and V. Tarhan 

Loan rates as a selective credit control 8 (1984) 
Molho, L.E. 

Bank reserve adjustment process and the use of reserve carryover as a reserve 
management tool: A comment 13 (1989) 
Vogt, M.G. 

Bank reserve adjustment process and the use of reserve carryover as a reserve 
management tool: A reply 13 (1989) 
Spindt, P.A. and V. Tarhan 

Federal deficits and money growth in the United States: A vector autoregressive 
analysis 13 (1989) 
Barnhart, S.W. and A.F. Darrat 

Secrecy, signalling and the accuracy of expectations during the borrowed reserves 


operating regime 15 (1991) 
Simon, D.P. 


The credit view, financial announcements and interest rate responses 16 (1992) 
Hein, S.E. and J. Mercado-Mendez 


Discount window borrowing across Federal Reserve districts: Evidence under 
contemporaneous reserve accounting 16 (1992) 771 
Mitchell, K. and D.K. Pearce 

The effect of contemporaneous reserve accounting on the market for Federal funds 16 (1992) 1047 
Lasser, D.J. 

An instantaneous control model of bank reserves and Federal funds management 16 (1992) 1073 
Chen, A.H. and S.C. Mazumdar 

An empirical investigation of the determinants of discount window borrowing: A 
disaggregate analysis 18 (1994) 
Peristiani, S. 


E51 Money Supply; Credit; Money Multipliers 

Australian money supply analysis: The relationship between the monetary base, 
secondary reserves and the money supply 4 (1980) 
Sharpe, I.G. 

The competitive provision of fiat money 5 (1981) 
Bryant, J. 

Correspondent balances, services, and the money supply 6 (1982) 
Meinster, D.R. and A.K. Severn 

On the nature of credit demand and credit rationing in competitive credit markets 7 (1983) 
Hansen, R.S. and J.G. Thatcher 

A cointegration analysis of the relationship between bank reserves, deposits and 
loans: The case of Italy, 1965-1987 14 (1990) 
Corradi, V., M. Galeotti and R. Rovelli 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Money supply announcements and real interest rates: Evidence from the U.K. 
index-linked bond market 
Tessaromatis, N. 

Bank behavior, interest rate determination, and monetary policy in a financial 
system with an intraday federal funds market 
Van Hoose, D.D. 

US business credit sources, demand deposits, and the “missing money” 
Duca, J.V. 

Should bond funds be added to M2? 
Duca, J.V. 


E52 Monetary Policy (Targets, Instruments, and Effects) 
On the choice of immediate monetary targets 
Aftalion, F. and L.J. White 
Bank behaviour and monetary policy 
Levy-Garboua, V. and G. Maarek 
The competition for deposits and the impact of monetary policy 
Rose, H.B. 
A statistical analysis of the impact of monetary policy on credit union lending 
Koot, R.S. and D.A. Walker 
Innovation in monetary policy: Challenge and response 
Niehans, J. 
Monetary policy under alternative bank market structures 
Van Hoose, D.D. 
Credit rationing and non-price loan terms: A re-examination 
Koskela, E. 
Financial innovation, multinational banking, and monetary policy 
Niehans, J. 
Commercial bank refinancing and economic stability: An analysis of European 
features 
Langohr, H. and A.M. Santomero 
A note on interest on required reserves as an instrument of monetary control 
Van Hoose, D.D. 
A comment on Niehans’ ‘Innovation in Monetary Policy’ 
Havrilesky, T. 
Further comment 
Niehans, J. 
A note on discount rate policy and the variability of discount window borrowing 
Van Hoose, D.D. 


A mean-variance framework for analyzing reserve requirements and monetary 
control 


Kopecky, K.J. 
The effect of shifts in monetary policy and reserve accounting regimes on bank 
reserve management behavior in the federal funds market 
Saunders, A. and T. Urich 
Reserve regulation and recourse as a source of risk premia in the federal funds 
market 
Barrett, W.B., M.B. Slovin and M.E. Sushka 
More on monetarist arithmetic 
Papadia, F. and S. Rossi 
Assets, aggregates and optimal monetary control 
Sprenkle, C.M., S.J. Turnovsky and R.A. Fujihara 
Loan commitments and monetary policy 
Sofianos, G., P. Wachtel and A. Melnik 


14 (1990) 


15 (1991) 


16 (1992) 


19 (1995) 


2 (1978) 


2 (1978) 


4 (1980) 


4 (1980) 


6 (1982) 


7 (1983) 


7 (1983) 


7 (1983) 


9 (1985) 


10 (1986) 


10 (1986) 


10 (1986) 


11 (1987) 


12 (1988) 


12 (1988) 


12 (1988) 


14 (1990) 


14 (1990) 


14 (1990) 


1269 


637 





1270 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


Money demand instability, expectations and policy regimes: A note on the case of 
Italy: 1964-1986 16 (1992) 
Bagliano, F.-C. and C.A. Favero 

The effects of monetary targeting on business activity and financial market stability 
in the United Kingdom 16 (1992) 
Barnhart, S.W. and A.F. Darrat 

Payment system reform in formerly centrally planned economics 17 (1993) 
Folkerts-Landau, D., P. Garber and T. Lane 

Discount rate changes and security returns in the U.S., 1962-1991 19 (1995) 
Jensen, G.R. and R.R. Johnson 

Should bond funds be added to M2? 19 (1995) 
Duca, J.V. 

Interest rate differentials and exchange rate policies in Austria, The Netherlands, 
and Belgium 19 (1995) 
Knot, K. and J. de Haan 

Financial innovation, new assets, and the behavior of money demand 20 (1996) 
Glennon, D. and J. Lane 


E53 
Financial innovation, new assets, and the behavior of money demand 20 (1996) 
Glennon, D. and J. Lane 


E58 Central Banks and Their Policies 

A study of a monetary system with a pegged discount rate under different market 
structures: Comments on the article by F. Aftalion and L. White 2 (1978) 
Vuchelen, J. 

A study of a monetary system with a pegged discount rate under different market 
structures: A reply to J. Vuchelen 2 (1978) 
Aftalion, F. and L.J. White 

The role of capital in financial institutions 19 (1995) 
Berger, A. N., R.J. Herring and G.P. Szegé 

Systemic risk in the netting system 20 (1996) 
Angelini, P., G. Maresca and D. Russo 


E6 Macroeconomic Aspects of Public Finance, Macroeconomic Policy, and 
General Outlook 


E60 General 
Policy impacts under rational expectations 15 (1991) 
Darrat, A.F. 


E62 Fiscai Policy; Public Expenditures, Investment, and Finance; Taxation 

Term structure effects on default risk premia and the relationship of default-risky 
tax-exempt yields to risk-free yields - a note 18 (1994) 1185 
Stock, D. 


F International Economics 
Fl Trade 
F10 General 


Exchange rate volatility, international trade, and the value of exporting firms 16 (1992) 155 
Sercu, P. and C. Van Hulle 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1271 


F12 Models of Trade with Imperfect Competition and Scale Economies 

Branch office economies of scale and scope: evidence from savings banks in 
Finland 18 (1994) 
Zardkoohi, A. and J. Kolari 


F14 Country and Industry Studies of Trade 

Default, market microstructure, and changing trade patterns in forward markets: A 
case study of North-Sea oil 18 (1994) 
Weiner, R.J. 


F2 International Factor Movements and International Business 


F21 International Investment; Long-term Capital Movements 

Investment trust IPOs: Issuing behaviour and price performance Evidence from the 
London Stock Exchange 19 (1995) 
Levis, M. and D.C. Thomas 


F23 Multinational Firms; International Business 

The optimal price of exports invoiced in different currencies 19 (1995) 
Ahtiala, P. and Y.E. Orgler 

Discrete exchange rate hedging strategies 19 (1995) 
Brealey, R.A. and E.C. Kaplanis 

Wealth effects of foreign expansion by U.S. banks 19 (1995) 
Waheed, A. and I. Mathur 

Cost structures in multinational and domestic banking 20 (1996) 
Mahajan, A., N. Rangan and A. Zardkoohi 


F3 International Finance 


F30 General 

Effects of interest rate policy on external balances 2 (1978) 
Landskroner, Y. 

Introduction to the special issue 5 (1981) 
Walter, I. 

Uncertain inflation, exchange rates, and bond yields 5 (1981) 
Stapleton, R.C. and M.G. Subrahmanyam 

Regulating the Euro-markets 5 (1981) 
McKenzie, G.W. 

The British investor’s gains from an international portfolio investment 5 (1981) 
Gandhi, D.K., A. Saunders, R. Woodward and C. Ward 

Concentration of world banking and the role of U.S. banks among the 100 largest, 
1956-1980 7 (1983) 
Rhoades, S.A. 

The role of banks in the international financial systems 7 (1983) 
Teeters, N. 


Comments on ‘The role of banks in the international financial system’ by Nancy 
Teeters 7 (1983) 
Melnik, A. 


Liquidity, credit creation and international banking: An econometric investigation 7 (1983) 
McKenzie, G.W. and S. Thomas 

Comments on ‘Liquidity, credit creation and international banking: An econometric 
investigation’ by George McKenzie and Stephen Thomas 7 (1983) 
Pindyck, R.S. 

The role of international banking in the ‘oil surplus’ adjustment process 7 (1983) 
Szegi, G.P. 





1272 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


Comments on ‘The role of international banking in the “oil surplus” adjustment 
process’ by Giorgio Szegé 7 (1983) 
Sheffer, E. 

North-South: The implications for multinational banking 7 (1983) 
Lessard, D. 

Financial innovation, multinational banking, and monetary policy 7 (1983) 
Niehans, J. 

International banks as leaders or followers of international business: An historical 
perspective 7 (1983) 
Kindleberger, C.P. 

Protectionism and international banking: Sectoral efficiency, competitive structure 
and national policy 7 (1983) 
Walter, I. and H.P. Gray 

Comments on ‘Protectionism and international banking: Sectoral efficiency, 
competitive structure and national policy’ by Ingo Walter and H. Peter Gray 7 (1983) 
Heth, M. 

The effects of political, economic and institutional development on international 
banks 7 (1983) 
Heimann, J.G. 

Comments on ‘The effect of political, economic and institutional: development on 
international banks’ by John G. Heimann 7 (1983) 
Flanders, M.J. 

The effects of the current turbulent times on American multinational banking: An 
overview 7 (1983) 
Zecher, J.R. 

Comments on ‘The effects of the current turbulent times on American 
multinational banking: An overview’ by J. Richard Zecher 7 (1983) 
Weiss, J. 

Closing address 7 (1983) 
Meir, A. 

Eurocurrency deposit risk 8 (1984) 
Dufey, G. and I.H. Giddy 

Optimal hedging of uncertain and long-term foreign exchange exposure 9 (1985) 
Eaker, M.R. and D. Grant 

Factors affecting the foreign banking presence in the U.S. 13 (1989) 
Hultman, C.W. and L.R. McGee 

The private ECU markets: What they are, why they exist, and where they may 14 (1990) 
Allen, P.R. 

The customs union argument for a monetary union 14 (1990) 
Van Marrewijk, C. and C.G. de Vries 

The dynamics of the EMS in the light of European financial integration: Some 
reflections from a French perspective 14 (1990) 
De Boissieu, Ch. 

The transmission of foreign disturbances under different exchange rate regimes 14 (1990) 
Argy, V.E. 

ECU interest rates and ECU basket adjustments: An arbitrage pricing approach 16 (1992) 
Klein, M. and S.M. Miiller 

Determinants of international financial services 17 (1993) 
Moshirian, F. 


Measuring global money market interrelationships: An investigation of five major 
world currencies 17 (1993) 
Lin, A. and P.E. Swanson 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1273 


F31 Foreign Exchange 

Exchange risk and unanticipated changes in exchange rates 2 (1978) 
Agmon, T. and R. Arad 

International parity conditions and exchange risk: A review 2 (1978) 
Solnik, B. 

Relative price changes and deviations from purchasing power parity 3 (1979) 
Cornell, B. 

Forward exchange rates as predictors of future spot rates and the efficiency of the 
foreign exchange market 5 (1981) 
Papadia, F. 

The forward exchange rate and the prediction of the future spot rate: Empirical 
evidence 5 (1981) 
Agmon, T. and Y. Amihud 

A case to study on the effectiveness of foreign exchange market intervention: The 
Italian lira (September 1975-March 1977) 8 (1984) 
Micossi, S. and S. Rebecchini 

Swaps, Expectations, and exchange rates 10 (1986) 
Mahajan, A. and D.R. Mehta 

Introduction to Special Issue on ‘Real and Nominal Exchange Rates’ 14 (1990) 839 
Stein, J.L. 

Exchange rate determination: Single-equation or economy-wide models? A test 
against the random walk 14 (1990) 965 
Gandolfo, G., P.C. Padoan and G. Paladino 

Exchange-rate management under floating exchange rates: A skeptical Swiss view 14(1990) 993 
Rich, G. 

The real exchange rate 14 (1990) 1045 
Stein, J.L. 


Exchange rate volatility, international trade, and the value of exporting firms 16 (1992) 
Sercu, P. and C. Van Hulle 


Testing for the fundamental determinants of the long run real exchange rate 16 (1992) 
Lim, G.C. 

Interest rate differentials and exchange rate policies in Austria, The Netherlands, 
and Belgium 19 (1995) 
Knot, K. and J. de Haan 

Discrete exchange rate hedging strategies 19 (1995) 
Brealey, R.A. and E.C. Kaplanis 

A note on the performance of foreign exchange forecasters in a portfolio 
framework 20 (1996) 605 
Marsh, I.W. and D.M. Power 

ARCH effects and cointegration: Is the foreign exchange market efficient? 20 (1996) 687 
Alexakis, P. and N. Apergis 

Trading rule profits in European currency spot cross-rates 20 (1996) 949 
Lee, C.1. and I. Mathur 

A friction model of daily Bundesbank and Federal Reserve intervention 20 (1996) 1365 
Almekinders, G.J. and S.C.W. Eijffinger 


F32 Current Account Adjustment; Short-term Capital Movements 

External adjustment in large countries: Is the exchange rate irrelevant? 14 (1990) 947 
Boughton, J.M. 

Japanese capital outflows 14 (1990) 1079 
Ueda, K. 

Sources of risk and expected returns in global equity markets 18 (1994) 775 
Ferson, W.E. and C.R. Harvey 





1274 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


F33 International Monetary Arrangements and Institutions 

The international financial role of U.S. commercial banks: Past and future 5 (1981) 
Porzecanski, A.C. 

The determinants of foreign banking activity in the United States 5 (1981) 
Goldberg, L.G. and A. Saunders 

The multinational bank: A financial MNC? 5 (1981) 
Gray, J.M. and H.P. Gray 

International bank-industry relations: An empirical assessment 5 (1981) 
Pastré, O. 

Country risk, portfolio decisions and regulation in international bank lending 5 (1981) 
Walter, I. 

International banking: Current-issues in perspective 6 (1982) 
Swoboda, A.K. 

Recent trends in international banking 6 (1982) 
Monti, A. 

The problem of confidence in domestic and international banking systems 6 (1982) 
Heimann, J.G. 

Nature of interaction between market structures and forces and institutional systems 6 (1982) 
Leslie, P.E. 

Concentration among international banks: A note 6 (1982) 
Tschoegl, A.E. 

The European Monetary System: A note 12 (1988) 
Deravi, M.K. and M. Metghalchi 


F34 International Lending and Debt Problems 

Concessionary lending to developing countries 5 (1981) 
Saxe, J.W. 

International lending and income redistribution: An alternative view of country risk 7 (1983) 
Agmon, T. and J.K. Dietrich 

Bank lending to third world countries in the 1980’s 7 (1983) 
Greene, J. 

Comments on ‘Bank lending to third world countries in the 1980’s’ by James 
Greene 7 (1983) 
Messer, O. 

A survey of the quantitative approaches to country risk analysis 8 (1984) 
Saini, K.G. and P.S. Bates 

Early warning of debt rescheduling 8 (1984) 
Schmidt, R. 


The reaction of bank stock prices to the international debt crisis 10 (1986) 
Cornell, B. and A.C. Shapiro 

The regulation of international lending: IMF support, the debt crisis, and bank 
stockholder wealth 12 (1988) 
Billingsley, R.S. and R.E. Lamy 

Financial contracts and international lending 14 (1990) 
O’ Hara, M. 


Ability and willingness to service debt as explanation for commercial and official 
rescheduling cases 15 (1991) 
Lee, S:H. 

An empirical investigation of the determinants of the supply of bank loans to less 
developed countries 15 (1991) 
Thapa, S.B. and D.R. Mehta 

The Brazilian default announcement and the contagion effect hypothesis 15 (1991) 
Karafiath, I., R. Mynatt and K.L. Smith 





Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Bank capital regulation and the valuation effects of Latin American debt 
moratoriums 17 (1993) 
Slovin, M.B. and S.V. Jayanti 

Banker judgement versus formal forecasting models: The case of country risk 
assessment 19 (1995) 
Somerville, R.A. and R.J. Taffler 

The behavior of secondary market prices of LDC syndicated loans 20 (1996) 
Lee, S.H., H.M. Sung and J.L. Urrutia 

The determinants of the duration of commercial bank debt renegotiation for 
sovereigns 20 (1996) 
Baek, In-Mee and A. Bandopadhyaya 


F36 Financial Aspects of Economic Integration 

Capital market integration 14 (1990) 
Allen, P.R. and J.L. Stein 

Systematic movements in real exchange rates in the G-5: Evidence on the 
integration of internal and external markets 14 (1990) 
Marston, R.C. 

A note on Euroyen and domestic yen interest rates 19 (1995) 
Lo, W.-C., H.-G. Fung and J.N. Morse 


F4 Macroeconomic Aspects of International Trade and Finance 


F47 Forecasting and Simulation 

Exchange rate forecasts with the Michigan Quarterly Econometric Model of the US 
economy 18 (1994) 
Howrey, E.P. 


G_ Financial Economics 
G00 General 


Recent developments in finance 1 (1977) 
Friend, I. 

Financial innovation: A linear programming approach 1 (1977) 
Ben-Horim, M. and W.L. Silber 

Innovation in monetary policy: Challenge and response 6 (1982) 
Niehans, J. 

The effect of asset and ownership structure on political risk: Some evidence from 
Mitterand’s election in France 13 (1989) 
Phillips-Patrick, F.J. 

New evidence on the impact of tax-loss selling on the turn of the year effect 17 (1993) 
Brailsford, T.J. and S.A. Easton 

Introduction to the special issue on banks and capital markets in former centrally 
planned countries: Their role in establishing a market economy 17 (1993) 
Szeg6, G.P. 

The pricing of convexity risk and time decay in options markets 18 (1994) 
Figlewski, S. and S. Freund 

Variance increases following large stock distributions: the role of changing bid-ask 
spreads and true variances 18 (1994) 
Peterson, D.R. and P.P. Peterson 

Equity price behaviour: Some evidence from markets around the world 18 (1994) 
Hawawini, G. 


1275 


909 


1023 


1309 





1276 Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Sources of risk and expected returns in global equity markets 18 (1994) 775 
Ferson, W.E. and C.R. Harvey 

Futures trading, information and spot price volatility: evidence for the FTSE-100 
Stock Index Futures contract using GARCH 19 (1995) 117 
Antoniou, A. and P. Holmes 

Production of information, information asymmetry, and the bid-ask spread: 
Empirical evidence from analysts’ forecasts 19 (1995) 1025 
Chung, K.H., T.H. McInish, R.A. Wood and D.J. Wyhowsky 

Another look on bond market seasonality: a note 19 (1995) 1047 
Chan, K.C. and H.K. Wu 

The duration vector: A continuous-time extension to default-free interest rate 
contingent claims 19 (1995) 1359 
Nawalkha, S.K. 

Risk aversion and the yield of corporate debt 20 (1996) 267 
Wu, C. and Chih-Hsien Yu 

The arbitrage pricing theory, macroeconomic and financial factors, and 
expectations generating processes 20 (1996) 
Priestley, R. 


G1 General Financial Markets 


G10 General 

The behaviour of equity securities on the German Stock Exchange 1 (1977) 
Guy, J.R.F. 

The redistribution of wealth in inflation 3 (1979) 
Kanniainen, V. 

Efficiency and the programs to develop capital markets: The Brazilian experience 3 (1979) 
Errunza, V. 

The extension of futures trading to the financial sector 6 (1982) 
Houthakker, H.S. 

Comments on ‘The extension of futures trading to the financial sector’ by Hendrik 
S. Houthakker 6 (1982) 
Jaffee, D.M. and L.J. Mirman 

An analysis of the economic justification for consolidation in a secondary security 
market 6 (1982) 
Cohen, K.J., S.F. Maier, R.A. Schwartz and D.K. Whitcomb 

Comments on ‘An analysis of the economic justification for consolidation in a 
secondary security market’ by Kalman J. Cohen et al. 6 (1982) 
Stoll, H.R. 

Testing the CAPM with broader market indexes: A problem of mean-deficiency 7 (1983) 
Stambaugh, R.F. 

A simple examination of the empirical relationship between dividend yields and 
deviations from the CAPM 7 (1983) 
Elton, E.J., M.J. Gruber and J. Rentzler 


Interest rate effects of commercial bank underwriting of municipal revenue bonds: 
Additional evidence 8 (1984) 
Bierwag, G.O., G.G. Kaufman and P.H. Leonard 

Spatial models of the Eurodollar market 8 (1984) 
Thore, S. 


The analysis of risky investment: A state-contingent approach 8 (1984) 
Kroll, Y. 

Variable versus stationary beta in the market model: A comparative analysis 8 (1984) 
Dotan, A. and A. Ofer 





Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 1277 


Optimal hedging of uncertain and long-term foreign exchange exposure 9 (1985) 221 
Eaker, M.R. and D. Grant 

Direct price controls as a source of instability in the interest rate/inflation rate 
relationship 9 (1985) 
Granziol, M.J. 

A note on factor analysis and arbitrage pricing theory 9 (1985) 
Raveh, A. 

Adjusting for the intervalling effect bias in beta: A test using Paris Bourse data 9 (1985) 
Fung, W.K.H., R.A. Schwartz and D.K. Whitcomb 

New evidence on beta stationarity and forecast for Belgian common stocks 9 (1985) 
Hawawini, G.A., P.A. Michel and A. Corhay 

Market structure: The specialist as dealer and broker 10 (1986) 
Conroy, R.M. and R.L. Winkler 

A comment on: John W. Peavy III and S. Michael Edgar, A multiple discriminant 
analysis of BHC commercial paper ratings 10 (1986) 
Murphy, J.M. and A. Rappaport 

The E-V stationarity of security returns: Some empirical evidence 11 (1987) 
Kryzanowski, L. and M.C. To 

Building blocks: An introduction to block trading 11 (1987) 
Burdett, K. and M. O’ Hara 

Generating optimal true interest cost bids for new municipal bond competitive 
issues 11 (1987) 
Nauss, R.M. 


Interest rate differentials on short-term securities and rational expectations of 


inflation 11 (1987) 
Carrington, S. and R. Crouch 

The identification of stochastic dominance efficient sets by moment combination 
orderings 12 (1988) 
Jean, W.H. and B.P. Helmes 

Stock offerings in a different institutional setting: The Swiss case, 1973-1983 12 (1988) 
Loderer, C. and H. Zimmermann 

Tests of market models: Heteroskedasticity or misspecification? 12 (1988) 
Huang, R.D. and H. Jo 

Estimating betas on daily data for a small stock market 13 (1989) 
Berglund, T., E. Liljeblom and A. Léflund 

An empirical analysis of term premiums using stochastic dominance 13 (1989) 
Levy, H. and R. Brooks 

Interest rate swaps in an agency theoretic model with uncertain interest rates 13 (1989) 
Wall, L.D. 

A simple linear weighting scheme for Black-Scholes implied volatilities: A note 13 (1989) 
Finucane, T.J. 

The effect of block transactions on share prices: Australian evidence 13 (1989) 
Ball, R. and FJ. Finn 

Preface of special issue on “Equity markets- An international comparison”, Part A 13 (1989) 
Tullio, G. and G.P. Szegé 

The German depression and the stock market crash of the thirties: The role of 
macropolicies and of the international business cycle 13 (1989) 
Sommariva, A. and G. Tullio 

The Japanese equity market: Past and present 13 (1989) 
Tagaki, S. 

Stock prices, asset portfolios and macroeconomics variables in ten European 
countries 13 (1989) 
Asprem, M. 





1278 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Macroeconomics news and the stock market: Evidence from Europe 13 (1989) 
Wasserfallen, W. 

Stock market anomalies: A re-assessment based on the U.K. evidence 13 (1989) 
Levis, M. 

Market structure and transaction costs: Implied spreads in the German stock market 13 (1989) 
Haller, A. and H.R. Stoll 

Bank spread with uncertain deposit level and risk aversion 13 (1989) 
Zarruk, E.R. 

Speculative and precautionary balances as complements in the portfolio: The case 
of the U.K. banking sector 1972-1980 13 (1989) 
Spencer, P.D. 

Tax arbitrage restrictions and financial leverage clienteles 13 (1989) 
Talmor, E. 

Overdraft banking: An empirical analysis 13 (1989) 
Zilberfarb, B.Z. 

Intraday relationships between volatility in S & P 500 futures prices and volatility 
in the S & P 500 index 14 (1990) 
Kawaller, I1.G., P.D. Koch and T.W. Koch 

Volatility forecasting without data-snooping 14 (1990) 
Dimson, E. and P. Marsh 

Stock market microstructure and return volatility: Evidence from Italy 14 (1990) 
Amihud, Y., H. Mendelson and M. Murgia 

Day-of-the-week effect on the Paris Bourse 14 (1990) 
Solnik, B. and L. Bousquet 

Industry rotation in the U.S. stock market: 1934-1986 returns on passive, 
semi-passive, and active strategies 14 (1990) 
Grauer, R.R., N.H. Kahansson and F.C. Shen 

The performance of published Dutch stock recommendations 14 (1990) 
Wijmenga, R.Th. 

A characteristics definition of financial markets 14 (1990) 
Heffernan, S.A. 

Option listing and stock returns: An empirical analysis 14 (1990) 
Detemple, J. and Ph. Jorion 


The impact of international listings on risk: Implication for capital market 
integration 14 (1990) 
Howe, J.S. and J. Madura 


Generalized solutions of higher-order duration measures 14 (1990) 
Nawalkha, S.K. and N.J. Lacey 

Autocorrelation of daily index returns: Intraday-to-intraday versus close-to-close 
intervals 15 (1991) 
MclInish, T.H. and R.A. Wood 

The information content of multiple seasoned common stock offerings by bank 
holding companies 15 (1991) 
Slovin, M.B., M.E. Sushka and J.A. Polonchek 

A note on the effect of controlling for transaction costs on the small firm anomaly: 
Additional Australian evidence 15 (1991) 
Aitken, M. and G. Ferris 

A contribution to event study methodology with an application to the Dutch stock 
market 16 (1992) 
Jong, F. de, A. Kemna and T. Kloek 

Stock returns and volatility: An empirical study of the UK stock market 16 (1992) 
Poon, S.-H. and S.J. Taylor 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1279 


The intervalling effect bias in beta: A note 16 (1992) 61 
Corhay, A. 

The effect of corporate divestments on shareholder wealth: The UK experience 16 (1992) 
Afshar, K.A., R.J. Taffler and P.S. Sudarsanam 

Intraweek and intraday seasonalities in stock market risk premia: Cash and futures 16 (1992) 
Yadav, P.K. and P.F. Pope 

Turn-of-month and pre-holiday effects on stock returns: Some international 
evidence 16 (1992) 497 
Cadsby, C.B. and M. Ratner 

Sources of wealth loss in new equity issues 16 (1992) 511 
Diltz, J.D., L.J. Lockwood and S. Min 

Forecasting the correlation structure of share prices: A test of new models 16 (1992) 643 
Eun, C.S. and B.G. Resnick 

A note on an interest rate immunization strategy 16 (1992) 791 
Okunev, J. and M. Tippett 

Tests of integration, mild segmentation and segmentation hypotheses 16 (1992) 949 
Errunza, V., E. Losq and P. Padmanabham 

The market valuation effects of the Financial Institutions Reform, Recovery and 
Enforcement Act of 1989 16 (1992) 1097 
Sundaram, S., N. Rangan and W.N. Davidson, III 

A note on weekday, intraday, and overnight patterns in the interbank foreign 
exchange and listed currency options markets 16 (1992) 
Hilliard, J.E. and A.L. Tucker 

Testing the random walk hypothesis on Swedish stock prices: 1919-1990 17 (1993) 
Frennberg, P. and B. Hansson 


Intraday relationships among index arbitrage, spot and futures price volatility, and 
spot market volume: A transactions data test 17 (1993) 
Chan, K. and Y.P. Chung 

Duration measures, immunization, and utility maximization 17 (1993) 
Prisman, E.Z. and Y. Tian 


Financial structure and reforms in Central and Eastern Europe in the 1980s 17 (1993) 
Catte, P. and C. Mastropasqua 

Creation of financial markets in (previously) centrally planned economies 17 (1993) 819 
Checchi, D. 

Futures and options markets: Their new role in Eastern Europe 17 (1993) 869 
Kilcollin, T.E. and M.E.S. Frankel 

The financial reforms in Central and Eastern European countries and in China 17 (1993) 883 
Miurin, P. and A. Sommariva 

Equity markets in economies in transition 17 (1993) 913 
Mendelson, M. and J.W. Peake 

Reconstruction of the financial system in East Germany: Description and 
comparison with Eastern Europe 17 (1993) 1001 
Wagner, H. 

An innovatory package for financial sector reforms in Eastern European countries —_17 (1993) 1033 
Steinherr, A. 

Modelling real interest rates 18 (1994) 153 
Evans, L.T., S.P. Keef and J. Okunev 

On the computation of returns in tests of the stock market overreaction hypothesis 18 (1994) 1083 
Dissanaike, G. 

Short interest and the asymmetry of the price-volume relationship in the Canadian 
stock market 19 (1995) 1341 
Assogbavi, T., N. Khoury and P. Yourougou 





1280 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Are stock price reversals really asymmetric? A note 
Dissanaike, G. 

The arbitrage pricing theory, macroeconomic and financial factors, and 
expectations generating processes 
Priestley, R. 

The design of financial systems: An overview 
Thakor, A.V. 

Information, trading and stock returns: Lessons from dually-listed securities 
Chan, K.C., W.-M. Fong, B.-C. Kho and R.M. Stulz 

The accuracy of the tick test: Evidence from the Australian stock exchange 
Aitken, M. and A. Frino 


G11 Portfolio Choice 

A relaxation algorithm for building undominated portfolios 
Gavish, B. 

The geometric-mean principle revisited 
Ophir, T. 

Search for information and portfolio selection 
Paroush, J. and Y.C. Peles 

Portfolio theory is for risk lovers 
Borch, K. 

The geometric-mean principle revisited: A reply 
Latané, H.A. 

A note on co-variance properties of efficient portfolios 
Szeg6, G.P. 

Dynamic portfolio immunization policies 
Bierwag, G.O. 

Alternate programming structures for bank portfolios 
Booth, G.G. and G.H. Dash, Jr. 

Commercial bank asset portfolio behaviour in the United States: Evidence of a 
change in structure 
Hendershott, P.H. and J.P. Winder 


The effect of mortgage form on borrower interest rate risk: A portfolio theory 
approach 
Halloran, J.A. and J.B. Yawitz 


On the process of risk reduction through diversification 
Fung, W.K.H. 
The geometric mean principle revisited: A reply to a ‘reply’ 
Ophir, T. 
The geometric mean criterion continued 
Latané, H.A. 
A pedagogical note on Baumol’s gain-confidence limit criterion for portfolio 
selection and the probability of ruin 
Halpern, P. and Y. Kahane 
The British investor’s gains from an international portfolio investment 
Gandhi, D.K., A. Saunders, R. Woodward and C. Ward 
Risk and capital asset prices 
Friend, I. and R. Westerfield 
Taxes clientele effect of dividend and risk, return linearity 
Fung, W.K.H. 
Innovations and the portfolios of weekly reporting banks 
Hester, D.D. 


20 (1996) 


20 (1996) 


20 (1996) 


20 (1996) 


20 (1996) 


1 (1977) 


2 (1978) 


2 (1978) 


2 (1978) 


2 (1978) 


2 (1978) 


3 (1979) 


3 (1979) 


3 (1979) 


3 (1979) 


3 (1979) 


3 (1979) 


3 (1979) 


4 (1980) 


5 (1981) 


6 (1982) 





Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 1281 


Comments on ‘Innovation and the portfolios of weekly reporting banks’ by D.D. 
Hester 6 (1982) 
Maisel, S.J. 

Generalized separation of the portfolio decision process under uncertain inflation 
and asset pricing implications 6 (1982) 
Senbet, L.W. 

Optimum consumption and portfolio rules with money as an asset 7 (1983) 
Poncet, P. 

The performance of U.K. investment trusts as internationally diversified portfolios 
over the period 1968 to 1977 7 (1983) 
Woodward, R.S. 

Applying portfolio theory to global bank lending 8 (1984) 
Bennet, P. 

On the precautionary demand for assets 9 (1985) 
Sprenkle, C.M. 

Term structure intermediation by depository institutions 10 (1986) 
Jaffee, D.M. 

Immunization as a maxmin strategy: A new look 10 (1986) 
Prisman, E.Z. 

Unanticipated interest rates, bank stock returns and the nominal contracting 
hypothesis 11 (1987) 
Tarhan, V. 

Measuring investment performance with a stochastic parameter regression model 12 (1988) 
Lockwood, L.J. and K.R. Kadiyala 

Duration measures for specific term structure estimations and applications to bond 
portfolio immunization 12 (1988) 
Prisman, E.Z. and M.R. Shores 

New banking powers: A portfolio analysis of bank investment in real estate 13 (1989) 
Rosen, R.J., P. Lloyd-Davies and D.B. Humphrey 


Potential gains from international portfolio diversification and intertemporal 
stability and seasonality in international stock market relationships 13 (1989) 
Meric, I. and G. Meric 


Performance of currency portfolios chosen by a Bayesian technique: 1967-1985 14 (1990) 
Dumas, B. and B.C. Jacquillat 

Duration mapping of thrift institution value paths: Tests of completeness 15 (1991) 
Simonson, D.G. and D.R. Stock 

Towards an equilibrium model of the mutual funds industry 15 (1991) 
Dermine, J., D. Neven and J.F. Thisse 

Portfolio rebalancing and the effective taxation of dividends and capital gains 
following the Tax Reform Act of 1986 15 (1991) 
Fedenia, M. and T. Grammatikos 

Bayesian and CAPM estimators of the means: Implications for portfolio selection 15 (1991) 
Jorion, P. 

Durations for portfolios of bonds priced on different term structures 16 (1992) 
Bierwag, G.O., C.J. Corrado and G.G. Kaufman 

Factors influencing the decisions of bank managers: The evidence from investment 
portfolios 16 (1992) 813 
Heggestad, A.A. and J.F. Houston 

Optimal investment strategies with investor liabilities 16 (1992) 869 
Elton, E.J. and M.J. Gruber 

Designing an immunized portfolio: Is M-squared the key? 17 (1993) 1147 
Bierwag, G.O., I. Fooladi and G.S. Roberts 





1282 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


Non-marketable assets and household’ portfolio choices: A case study of Italy 17 (1993) 1171 
Giraldi, C., R. Hamaui and N. Rossi 

Family groupings on performance of portfolio selection in the Hong Kong stock 
market 18 (1994) 
Lam, K., H.M.K. Mok, I. Cheung and H.C. Yam 

Optimal portfolio selection under institutional procedures for short selling 19 (1995) 
Kwan, C.C.Y. 

A contingent claims analysis of the interest rate risk characteristics of corporate 
liabilities 20 (1996) 
Nawalkha, S.K. 

A note on the performance of foreign exchange forecasters in a portfolio 
framework 20 (1996) 
Marsh, I.W. and D.M. Power 


G12 Asset Pricing 

On the independence of transactions on the New York Stock Exchange 1 (1977) 
Garbade, K. and Z. Lieber 

The impact of designated market makers on security prices 1 (1977) 
Cohen, K.J., S.F. Maler, W.L. Ness, H. Okuda, R.A. Schwartz and 
D.K. Whitcomb 

The determinants of the return on index bonds 2 (1978) 
Brenner, M. and D. Galai 

Further evidence on the stationarity of betas and errors in their estimates 2 (1978) 
Fabry, J. and W. van Grembergen 

A continuous time approach to the pricing of bonds 3 (1979) 
Brennan, M.J. and E.S. Schwartz 

Spectral analysis of stock market prices 3 (1979) 
Bertoneche, M.L. 

Uncertain inflation, exchange rates, and bond yields 5 (1981) 
Stapleton, R.C. and M.G. Subrahmanyam 

Opening prices on the New York Stock Exchange 5 (1981) 
Garbade, K.D. and C.P. Sekaran 

Price behaviour of deep discount bonds 5 (1981) 
Hsia, C.-C. and J.F. Weston 

Standard deviations implied in option prices as predictors of future stock price 
variability 5 (1981) 
Beckers, S. 

Market reaction to the formation of one-bank holding companies 5 (1981) 
Martin, J.D. and A.J. Keown 

Share values, inflation, and escalating tax rates 5 (1981) 
Palmon, D. and U. Yaari 


GNMA pass-through certificates: Behaviour through time of the mean maturity and 
duration 5 (1981) 
Mitchell, D.W. 


Implied tax rates and the valuation of discount bonds 6 (1982) 
Van Horne, J.C. 

The pricing of risky assets on the Belgian stock market 6 (1982) 
Hawawini, G.A. and P.A. Michel 

The pricing of the primate rate 6 (1982) 
Goldberg, M.A. 

The pricing of capital assets in a multiperiod world 7 (1983) 
Blume, M.E. 

A comparison of the APT and CAPM: A note 7 (1983) 
Jarrow, R. and A. Rudd 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1283 


The behavior of intra-daily exchange rates 9 (1985) 
Wasserfallen, W. and H. Zimmermann 

An empirical examination of the implications of arbitrage pricing theory 9 (1985) 
Dhrymes, P.J., 1. Friend, N.B. Gultekin and M.N. Gultekin 

Cyclical variability of bond risk premia: A note 9 (1985) 
Gehrlein, W.V. and T.H. McIntosh 

The behavior of stock prices on LDC markets 9 (1985) 
Errunza, V. and E. Losq 

A note on deposit rate deregulation super nows, and bank security returns 9 (1985) 
Fraser, D.R., R.M. Richards and R.H. Fosberg 

The reaction of bank stock prices to the international debt crisis 10 (1986) 
Cornell, B. and A.C. Shapiro 

Systematic risk, total risk and size as determinants of stock market returns 10 (1986) 
Lakonishok, J. and A.C. Shapiro 

The distributive nominal and real micro effects of inflation on security returns: 
Some Australian evidence 10 (1986) 
Matolcsy, Z.P. 

Stock returns, inflationary expectations and real activity: New evidence 10 (1986) 
Wahlroos, B. and T. Berglund 

Interest rate indexation and the pricing of loan commitment contracts 11 (1987) 
Melnik, A. and S.E. Plaut 

The effect of personal taxes on common stock prices: The case of a Belgian tax 
reform 11 (1987) 
Vanthienen, L. and T. Vermaelen 

An economic rationale for the pricing structure of bank loan commitments 11 (1987) 
Thakor, A.V. and G.F. Udell 

The valuation and securitization of commercial and multifamily mortgages 11 (1987) 
Kau, J.B., D.C. Keenan, W.J. Muller, III and J.F. Epperson 

The size effect on stock returns: Is it simply a risk effect not adequately reflected 
by the usual measures? 12 (1988) 
Friend, I. and L.H.P. Lang 

Interest rates and insurance price cycles 12 (1988) 
Doherty, N.A. and H.B. Kang 

Further international evidence on asset pricing: The case of the Spanish capital 
market 12 (1988) 
Rubio, G. 

Risk premia and the pricing of primary issue bonds 12 (1988) 
Lamy, R.E. and G.R. Thompson 

A note on the pricing of double choice bonds 13 (1989) 
Biger, N. and R. Israel 

Is there a monthly effect in stock market returns?: Evidence from foreign countries 13 (1989) 
Jaffe, J.F. and R. Westerfield 

A note on fiscal agent pricing of federal agency debt 13 (1989) 
Puglisi, D.J. and R.E. D’Souza 

A twist on the Monday effect in stock prices: Evidence from the U.S. and foreign 
stock markets 13 (1989) 
Jaffe, J.F., R. Westerfield and C. Ma 

Bond pricing in markets with taxes: The tax-clientele model vs. the non-clientele 
model 14 (1990) 
Prisman, E.Z. 

A transactions data analysis of the variability of common stock returns during 
1980-1984 14 (1990) 
MclInish, T.H. and R.A. Wood 





1284 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


The wealth effects of the risk-based capital requirement in banking: The evidence 
from the capital market 14 (1990) 
Eyssell, T. and N. Arshadi 

The determinants of corporate ownership: An Empirical study of Swedish data 14 (1990) 
Bergstrom, C. and K. Rydqvist 

Market values, earnings’ yields and stock returns: Evidence from Singapore 14 (1990) 
Wong, K.A. and L.M. Siong 

Asset pricing and risk aversion in the Spanish stock market 14 (1990) 
Alonso, A., G. Rubio and F. Tusell 

An analysis of transactions data for the Toronto Stock Exchange: Return patterns 
and end-of-the-day effect 14 (1990) 
McInish, T.H. and R.A. Wood 

Interest-rate risk and the pricing of depository financial intermediary common 
stock: Empirical evidence 14 (1990) 
Yourougou, P. 

Statistical study of foreign exchange rates, empirical evidence of a price change 
scaling law, and intraday analysis 14 (1990) 1189 
Miiller, U.A., M.M. Dacorogna, R.B. Olsen, O.V. Pictet, M. Schwarz and 
C. Morgenegg 

Debt-equity swaps as bond conversions: Implications for pricing 15 (1991) 
Blake, D. and M. Pradhan 

The impact of credit risk on the pricing and duration of floating-rate notes 15 (1991) 
Kaufold, H. and M. Smirlock 

Risk return and the three-moment capital asset pricing model: Another look 15 (1991) 
Tan, K.-J. 

Analysing stock market behaviour in a small capital market 15 (1991) 
Alexakis, P. and P. Petrakis 

The effects of option listing on the underlying stocks’ return processes 15 (1991) 
Damodaran, A. and J. Lim 

Convertible debt: Valuation and conversion in complex capital structures 15 (1991) 
Lewis, C.M. 

The price effects of secondary offerings of senior securities and warrants 15 (1991) 
Linn, S.C. and J.M. Pinegar 


An empirical comparison of alternative models of capital asset pricing in Germany 16 (1992) 
Sauer, A. and A. Murphy 

Capital gains tax and equity values: Empirical test of stock price reaction to the 
reduction of capital gains tax exemption 16 (1992) 
Amoako-Adu, B., M. Rashid and M. Stebbins 


Tests of the nominal contracting hypothesis using stocks and bonds of the same 
firms 16 (1992) 
Chang, E.C., G.R. McQueen and J.M. Pinegar 

Are US Treasury bills underpriced in the primary market? 16 (1992) 
Spindt, P.A. and R.W. Stolz 

Some empirical tests in the Arbitrage Pricing Theory: Macrovariables vs. derived 
factors 17 (1993) 
Chen, S.-J. and B.D. Jordan 

The impact of international cross listings on risk and return: The evidence from 
American Depository Receipts 17 (1993) 91 
Jayaraman, N., K. Shastri and K. Tandon 

New evidence on the impact of tax-loss selling on the turn of the year effect 17 (1993) 131 
Brailsford, T.J. and S.A. Easton 

Risk premia and the ex-dividend stock price behaviour: Empirical evidence 17 (1993) 575 
Fedenia, M. and T. Grammatikos 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1285 


Market reaction to the thrift bailout 17 (1993) 591 
Madura, J., A.L. Tucker and E.R. Zarruk 

An empirical investigation of the role of indenture provisions in determining bond 
ratings 18 (1994) 
Iskandar-Datta, M.E. and D.R. Emery 

Further evidence on segmentation in the treasury bill market 18 (1994) 
Simon, D.P. 

The impact of the return interval on common factors in stock returns: Evidence 
from a thin security market 18 (1994) 
Martikainen, T., J. Perttunen, P. Yli-Olli and A. Gunasekaran 

Why initial public offerings are underpriced: Evidence from Switzerland 18 (1994) 
Kunz, R.M. and R. Aggarwal 

Family groupings on performance of portfolio selection in the Hong Kong stock 
market 18 (1994) 
Lam, K., H.M.K. Mok, I. Cheung and H.C. Yam 

The relationship between daily U.S. and Japanese equity prices: Evidence from 
spot versus futures markets 18 (1994) 
Aggarwal, R. and Y.S. Park 

Stock index futures mispricing: profit opportunities of risk premia? 18 (1994) 
Yadav, P.K. and P.F. Pope 

Trading cost premiums in capital asset returns - a closed form solution 18 (1994) 
Kane, A. 

Face value convergence for stochastic bond price processes: a note on Merton’s 
partial equilibrium option pricing model 19 (1995) 
Nawalkha, S.K. 

Bids and asks in disequilibrium market microstructure: The case of IBM 19 (1995) 323 
Harris, F.H.B., T.H. McInish and R.R. Chakravarty 

A note on GARCH predictable variances and stock market efficiency 19 (1995) 949 
Schwaiger, W.S.A. 


Tests for tax-clientele and tax-option effects in U.S. treasury bonds 19 (1995) 1055 
Ehrhardt, M.C., J.V. Jordan and E.Z. Prisman 


Modelling mean reversion of asset prices towards their fundamental value 19 (1995) 1327 
Chiang, R., P. Liu and J. Okunev 

Debt and market incompleteness 19 (1995) 1379 
Rindell, E.I. and L.W. Senbet 

Salomon brothers and the May 1991 Treasury auction: Analysis of a market corner 20 (1996) 
Jordan, B.D. and S.D. Jordan 

A note on the temporal variability of Canadian financial services stock returns 20 (1996) 
Adjaoud, F. and A. Rahman 

A contingent claims analysis of the interest rate risk characteristics of corporate 
liabilities 20 (1996) 
Nawalkha, S.K. 

Risk aversion and the yield of corporate debt 20 (1996) 
Wu, C. and Chih-Hsien Yu 

An evaluation of volatility forecasting techniques 20 (1996) 
Brailsford, T.J. and R.W. Faff 

On alternative interest rate processes 20 (1996) 1093 
Dahlquist, M. 

Return generating process and the determinants of term premiums 20 (1996) 1251 
Elton, E.J., M.J. Gruber and J. Mei 

Optimal bond trading and the tax-timing option in Canada 20 (1996) 
Prisman, E.Z., G.S. Roberts and Y. Tian 





1286 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


The day-of-the-week effect: The international evidence 20 (1996) 1463 
Dubois, M. and P. Louvet 

Comparative measures of performance for U.S.-based international equity mutual 
funds 20 (1996) 1635 
Gallo, J.G. and P.E. Swanson 


G13 Contingent Pricing; Futures Pricing 

An analytic derivation of the cost of deposit insurance and loan guarantees: An 
application of modern option pricing theory 1 (1977) 
Merton, R.C. 

Valuation of loan guarantees 4 (1980) 
Jones, E.P. and S.P. Mason 

Forward and futures pricing of treasury bills 5 (1981) 
Morgan, G.E. 

Comments on ‘Toward a theory of bank loan commitments’ by Anjan Thakor 6 (1982) 
Orgler, Y.E. 

A note on the premium market of the Paris Stock Exchange 6 (1982) 
Courtadon, G. 

Pricing of optional bonds 7 (1983) 
Galai, D. 

On the efficiency of the gold options market 8 (1984) 
Beckers, S. 

The early exercise of American puts 9 (1985) 
Geske, R. and K. Shastri 

Basis risk partial takedown and hedging by financial intermediaries 10 (1986) 
Morgan, III, G.E. and S.D. Smith 

Valuation of American options of foreign currency 11 (1987) 
Shastri, K. and K. Tandon 

Biases in option prices: Evidence from the foreign currency option market 11 (1987) 
Adams, P.D. and S.B. Wyatt 

An empirical analysis of implicit delivery options in the treasury bond futures 
contrast 12 (1988) 
Hedge, S.P. 

The measurement of option mispricing 12 (1988) 
French, D.W. and L.J. Martin 

Bid-ask spreads and volatility estimates: The implications for option pricing 13 (1989) 
Choi, J.Y. and K. Shastri 

An equilibrium debt option pricing model in discrete time 13 (1989) 
Maloney, K.J. and M.J. Byrne 

Forwards and futures in Tokugawa-period Japan: A new peispective on the Dojima 
rice market 13 (1989) 
Schaede, U. 


The Italian market for ‘premium’ contracts: An application of option pricing theory 13 (1989) 
Barone, E. and D. Cuoco 


Options on stock indices and options on futures 13 (1989) 
Brenner, M., G. Courtadon and M. Subrahmanyam 

The effect of domestic and foreign yield curves on the value of currency American 
call options 14 (1990) 
Choi, J.J. and S. Hauser 

A pricing method for options based on average asset values 14 (1990) 
Kemna, A.G.Z. and A.C.F. Vorst 

Valuing Swiss default-free callable bonds: Theory and empirical evidence 14 (1990) 
Gibson-Asner, R. 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1287 


The market making of forward contracts with premature delivery provision 14 (1990) 691 
Kraizberg, E. 

Valuation of ‘capped’ variable rate loan commitments 14 (1990) 717 
Chateau, J.-P.D. 

An ex post valuation of the quality option implicit in the Treasury bond futures 
contract 14(1990) 741 
Hedge, S.P. 

An empirical examination of the pricing of European bond options 15 (1991) 521 
Rindell, K. and P. Sandas 

A comparison of foreign exchange forward and futures prices 15 (1991) 1057 
Polakoff, M.A. and P.C. Grier 

A note on the no premature exercise condition of dividend payout unprotected 
American call options: A clarification 16 (1992) 
Klemkosky, R.C. and B.G. Resnick 

Determinants of the call option on corporate bonds 16 (1992) 
Kish, R.J. and M. Livingstone 

The valuation of options on coupon bonds 17 (1993) 
Longstaff, FA. 

A note on market expectations of risk-free rates and volatilities before and after 
October 1987 17 (1993) 
Benninga, S., U. Loewenstein and O. Sarig 

Forbearance and valuation of deposit insurance as a callable put 17 (1993) 
Allen, L. and A. Saunders 

The 1990 Mexico and Venezuela recapture clauses: An application of average price 
options 17 (1993) 
Claessens, S. and S. Van Wijnbergen 

The analysis and valuation of interest rate options 17 (1993) 1079 
Stapleton, R.C. and M.G. Subrahmanyam 

Reexamining intraday simultaneity in stock index futures markets 17 (1993) 1191 
Koch, P.D. 

International price discovery in Finnish stock index futures and cash markets 18 (1994) 809 
Martikainen, T. and V. Puttonen 

The pricing of forward-starting asian options 18 (1994) 823 
Bouaziz, L., E. Briys and M. Crouhy 

Robustness of option-like warrant valuation 18 (1994) 841 
Schulz, G.U. and S. Trautmann 

The interaction between the financial and investment decisions of the firm: the case 
of issuing warrants in a levered firm 18 (1994) 
Crouhy, M. and D. Galai 

Stock and option markets: the Swiss evidence 18 (1994) 
Stucki, T. and W. Wasserfallen 

The efficiency of the Finnish market for right issues 18 (1994) 
Hietala, P.T. 


Stock index futures mispricing: profit opportunities of risk premia? 18 (1994) 
Yadav, P.K. and P.F. Pope 

Margins and the safety of clearing houses 18 (1994) 
Gemmill, G. 


Face value convergence for stochastic bond price processes: a note on Merton’s 
partial equilibrium option pricing model 19 (1995) 
Nawalkha, S.K. 

Vector autoregression or simultaneous equations model? The intraday relationship 
between index arbitrage and market volatility 19 (1995) 
Chan, K. and Y.P. Chung 





1288 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


The impact of default risk on the prices of options and other derivative securities 19 (1995) 
Hull, J. and A. White 

Conditional volatility and the informational efficiency of the PHLX currency 
options market 19 (1995) 
Xu, X. and S.J. Taylor 

A note on the effects of contract adjustments on the prices of put and call options 19 (1995) 937 
Brown, R.L., S.A. Easton and P.A. Lalor 

Deposit insurance and bank interest rate risk: Pricing and regulatory implications 19 (1995) 1091 
Duan, J.-C., A.F. Moreau and C.W. Sealey Jr. 

A note on an equilibrium debt option pricing model in discrete time 19 (1995) 1305 
Mathis, III, R.E. 

Modelling implied volatility with OLS and panel data models 20 (1996) 71 
Ncube, M. 

The value of recourse and cross-default clauses in commercial mortgage 
contracting 20 (1996) 
Childs, P.D., S.H. Ott and T.J. Riddiough 

A note on a simple, accurate formula to compute implied standard deviations 20 (1996) 
Corrado, C.J. and T.W. Miller, Jr. 

On the valuation of an option to exchange one interest rate for another 20 (1996) 
Fu, Q. 

Assessing the FDIC’s premium and examination policies using ‘Soviet’ put options 20 (1996) 
Epps, T.W., L.B. Pulley and D.B. Humphrey 

On measuring credit risks of derivative instruments 20 (1996) 
Duffee, G.R. 

Valuing futures and options on volatility 20 (1996) 
Griinbichler, A. and F.A. Longstaff 

Pricing Black-Scholes options with correlated credit risk 20 (1996) 
Klein, P. 


The impact of firm specific news on implied volatilities 20 (1996) 
Donders, M.W.M. and T.C.F. Vorst 


Settlement, tax and non-synchronous effects in the basis of U.K. stock index 


futures 20 (1996) 1509 
Theobald, M. and P. Yallup 


G14 Information and Market Efficiency; Event Studies 

An empirical evaluation of the rationality of Eurocurrency market expectations 2 (1978) 
Beveridge, S. and R. Mirus 

Insider information and the efficiency of the acquisition market 2 (1978) 
Franks, J.R. 

The efficacy of inflation expectations in treasury bill markets: The Brazilian 
evidence 3 (1979) 
Brito, N.O. 

Trading based on forecasts of earnings per share: A test of the efficient market 
hypothesis 4 (1980) 
Schlater, J.E., R.A. Haugen and D.W. Wichern 

Financial analysts’ forecasts of earnings: Their value to investors 4 (1980) 
Givoly, D. and J. Lakonishok 

The relationship between securities’ abnormal price movements and Wall Street 
Journal news 4 (1980) 
Palmon, D. and M.I. Schneller 

Efficiency in the gold market: A note 4 (1980) 
Tschoegl, A.E. 





Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 1289 


Forward exchange rates as predictors of future spot rates and the efficiency of the 
foreign exchange market 5 (1981) 217 
Papadia, F. 

A two stage experimental design to test the efficiency of the market for traded 
stock options and the Australian evidence 6 (1982) 
Castagna, A.D. and Z.P. Matolcsy 

An empirical test of the efficiency of the ADR market 7 (1983) 
Rosenthal, L. 

Information costs and portfolio selection 8 (1984) 
Srivastava, R.K., T.-H. McInish and L.L. Price 

Another look at implied tax rates 10 (1986) 
Dymits, L. and M.L. Murray 

Weak-form efficiency in the Kuala Lumpur and Singapore stock markets 10 (1986) 
Laurence, M.M. 

The efficiency of the London Metal Exchange: A test with overlapping and 
non-overlapping data 10 (1986) 
Canarella, G. and S.K. Pollard 

Efficiency of the silver futures market: An empirical study using daily data 11 (1987) 
Aggarwal, R. and P.S. Sundararaghavan 

An empirical analysis of the stock price-volume relationship 12 (1988) 
Smirlock, M. and L. Starks 

Valuation effects of cormmercial bank securities offerings: A test of the information 
hypothesis 13 (1989) 
Polonchek, J., M.B. Slovin and M.E. Sushka 


Equity markets and personal taxation: The ex-dividend day behaviour of Finnish 
stock prices 14 (1990) 
Hietala, P.T. 


Overreaction in the Spanish equity market 14 (1990) 
Alonso, A. and G. Rubio 

The Italian stock market: Efficiency and calendar anomalies 14 (1990) 
Barone, E. 

Differential information and timing ability 15 (1991) 
Elton, E.J. and M.J. Gruber 

Private information and weekend volatility in the Tokyo and New York stock 
markets 15 (1991) 
Puffer, M.K. 

The Brazilian default announcement and the contagion effect hypothesis 15 (1991) 
Karafiath, I., R. Mynatt and K.L. Smith 

Efficiency and inefficiency in thinly traded stock markets: Kuwait and Saudi Arabia 16 (1992) 
Butler, K.C. and S.J. Malaikah 

Political risk and market efficiency: Tests based in British stock and options 
markets in the 1987 election 16 (1992) 
Gemmill, G 

Put-call parity theory and an empirical test of the efficiency of the London Traded 
Options Market 16 (1992) 
Nisbet, M. 

A note on the transmission of public information across international stock markets 16 (1992) 
Cheung, C.S. and C.C.Y. Kwan 

UK unit trust performance 1980-1989: A passive time-varying approach 16 (1992) 1015 
Black, A., P. Fraser and D. Power 

A note on market expectations of risk-free rates and volatilities before and after 
October 1987 17 (1993) 105 
Benninga, S., U. Loewenstein and O. Sarig 





1290 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Asymmetric information, investment banking contracts and the certification 
hypothesis 17 (1993) 
Kumar, P.C. and G.P. Tsetsekos 

New evidence on the impact of tax-loss selling on the turn of the year effect 17 (1993) 
Brailsford, T.J. and S.A. Easton 

Testing the random walk hypothesis on Swedish stock prices: 1919-1990 17 (1993) 
Frennberg, P. and B. Hansson 

International stock market linkages: Evidence from the pre- and post-October 1987 
period 17 (1993) 
Arshanapalli, B. and J. Doukas 

Market discipline, bank subordinated debt, and interest rate uncertainty 17 (1993) 
Cakici, N. and S. Chatterjee 

Reexamining intraday simultaneity in stock index futures markets 17 (1993) 
Koch, P.D. 

Employee stock ownership and corporate control: An empirical study 18 (1994) 
Dhillon, U.S. and G.G. Ramirez 

Further evidence on segmentation in the treasury bill market 18 (1994) 
Simon, D.P. 

Overreaction in the Brazilian stock market 18 (1994) 
da Costa, Jr., N.C.A. 

An application of variance ratio tests to the Korean securities market 18 (1994) 
Ayadi, O.F. and C.S. Pyun 

Valuation effects of international stock exchange listings 18 (1994) 743 
Ting Lau, S., J.D. Diltz and V.P. Apilado 


Stock and option markets: the Swiss evidence 18 (1994) 881 
Stucki, T. and W. Wasserfallen 


In search of a signaling effect: The wealth effects of corporate name changes 18 (1994) 1027 
Karpoff, J.M., G. Rankine and J.H. Jones 

On the computation of returns in tests of the stock market overreaction hypothesis 18 (1994) 1083 
Dissanaike, G. 

The impact of calls of preferred stock on common shareholders’ wealth 18 (1994) 1095 
Hingorani, A., A.K. Makhija and K. Shastri 

Discount rate changes and security returns in the U.S., 1962-1991 19 (1995) 79 
Jensen, G.R. and R.R. Johnson 

Futures trading, information and spot price volatility: evidence for the FTSE-100 
Stock Index Futures contract using GARCH 19 (1995) 
Antoniou, A. and P. Holmes 

Parameter uncertainty and the rational expectations model of the term structure 19 (1995) 
Ederington, L.H. and C.-H. Huang 

Pension plan terminations, excess asset reversions and security holder wealth 19 (1995) 
Datta, S., M.E. Iskandar-Datta and E.J. Zychowicz 

Conditional volatility and the informational efficiency of the PHLX currency 
options market 19 (1995) 
Xu, X. and S.J. Taylor 

The information content of end-of-the-day index futures returns: International 
evidence from the Osaka Nikkei 225 futures contract 19 (1995) 921 
Hiraki, T., E.D. Maberly and N. Takezawa 

Economic news and equity market linkages between the U.S. and U.K. 19 (1995) 1191 
Becker, K.G., J.E. Finnerty and J. Friedman 

Overinvestment, Tobin’s q and gains from foreign acquisitions 19 (1995) 1285 
Doukas, J. 

Investigating the behavior and characteristics of the Madrid Stock Exchange 20 (1996) 135 
Ratner, M. 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1291 


Wealth effects of asset securitization 20 (1996) 151 
Lockwood, L.J., R.C. Rutherford and M.J. Herrera 

The intraday speed of stock price adjustment to major dividend changes: Bid—ask 
bounce and order flow imbalances 20 (1996) 
Gosnell, T.F., A.J. Keown and J.M. Pinkerton 

A note on price—volume dynamics in an emerging stock market 20 (1996) 
Basc1, E., S. Ozyildirim and K. Aydogan 

A note on noise in the market for bankrupt firms’ securities 20 (1996) 
Eberhart, A.C. and R.J. Sweeney 

The behavior of secondary market prices of LDC syndicated loans 20 (1996) 
Lee, S.H., H.M. Sung and J.L. Urrutia 

Does insider trading have information content for the bond market? 20 (1996) 
Datta, S. and M.E. Iskandar-Datta 

Monitoring, loan renegotiability, and firm value: The role of lending syndicates 20 (1996) 
Preece, D. and D.J. Mullineaux 

Market reaction to Business Week ‘Inside Wall Street’ column: A self-fulfilling 
prophecy 20 (1996) 
Sant, R. and M.A. Zaman 

Efficient investment and financial intermediation 20 (1996) 
Qi, 3. 

A note on the weak form efficiency of capital markets: The application of simple 
technical trading rules to UK stock prices — 1935 to 1994 20 (1996) 1121 
Hudson, R., M. Dempsey and K. Keasey 

Information, trading and stock returns: Lessons from dually-listed securities 20 (1996) 1161 
Chan, K.C., W.-M. Fong, B.-C. Kho and R.M. Stulz 

Australian IPO pricing in the short and long run 20 (1996) 1189 
Lee, P.J., S.L. Taylor and T.S. Walter 

The impact of firm specific news on implied volatilities 20 (1996) 1447 
Donders, M.W.M. and T.C.F. Vorst 

The stock-market reaction to dividend cuts and omissions by commercial banks 20 (1996) 1485 
Bessler, W. and T. Nohel 

Settlement, tax and non-synchronous effects in the basis of U.K. stock index 
futures 20 (1996) 1509 
Theobald, M. and P. Yallup 

Market-to-book ratios, equity retention, and management ownership in Finnish 
initial public offerings 20 (1996) 
Keloharju, M. and K. Kulp 

Trading frequency and event study test specification 20 (1996) 
Cowan, A.R. and A.M.A. Sergeant 

Stock reaction to dividend savings of convertible preferred calls: Free cash flow or 
price pressure effects? 20 (1996) 
Kadapakkam, Palani-Rajan and A.P. Tang 


G15 International Financial Markets 

The effect of mortgage form on borrower interest rate risk: A portfolio theory 
approach 3 (1979) 187 
Halloran, J.A. and J.B. Yawitz 

An empirical analysis of the interrelationships among equity markets under 
changing exchange rate systems 3 (1979) 397 
Bertoneche, M.L. 

Regulating the Euro-markets 5 (1981) 109 
McKenzie, G.W. 





1292 Subject index Volumes 1-20/Journal of Banking & Finance 21] (1997) 1259-1324 


The natural taxation of capital gains and losses when income is taxed 8 (1984) 
Ball, R. 

Eurocurrency deposit risk 8 (1984) 
Dufey, G. and I.H. Giddy 

Introduction 10 (1986) 
Melnik, A., Y.E. Orgler and S.E. Plaut 

In memory of Daniel Recanati 10 (1986) 
Heth, M. 

Bank asset management and financial insurance 10 (1986) 
Szeg6, G.P. 

Some empirical evidence on stock returns and security credit regulation in the OTC 
equity market 11 (1987) 
Grube, R.C., O.M. Joy and J.S. Howe 

The international transmission of interest rates: A note on causal relationships 
between short-term external and domestic U.S. dollar returns 12 (1988) 
Swanson, P.E. 

Potential gains from international portfolio diversification and intertemporal 
stability and seasonality in international stock market relationships 13 (1989) 
Meric, I. and G. Meric 

Economies of scale and scope in the securities industry 15 (1991) 
Goldberg, L.G., G.A. Hanweck, M. Keenan and A. Young 

Portfolio rebalancing and the effective taxation of dividends and capital gains 
following the Tax Reform Act of 1986 15 (1991) 
Fedenia, M. and T. Grammatikos 


The relative importance of common factors across the European equity markets 16 (1992) 
Beckers, S., R. Grinold, A. Rudd and D. Stefek 


Determinants of international financial services 17 (1993) 
Moshirian, F. 

Did regulatory actions discourage consumer demand for Treasury bills? 17 (1993) 
Black, H.A. and R.L. Schweitzer 

The impact of international cross listings on risk and return: The evidence from 
American Depository Receipts 17 (1993) 
Jayaraman, N., K. Shastri and K. Tandon 

International stock market linkages: Evidence from the pre- and post-October 1987 
period 17 (1993) 
Arshanapalli, B. and J. Doukas 

The efficiency of the Federal Reserve in providing check processing services 17 (1993) 
Bauer, P.W. and D. Hancock 

Non-marketable assets and household’ portfolio choices: A case study of Italy 17 (1993) 
Giraldi, C., R. Hamaui and N. Rossi 

Reexamining intraday simultaneity in stock index futures markets 17 (1993) 
Koch, P.D. 

What determines the supply of international financial services? 18 (1994) 
Moshirian, F. 

Deposit insurance pricing and social welfare 18 (1994) 
Landskroner, Y. and J. Paroush 

Corporate cross-ownership and market aggregates: Oslo Stock Exchange 
1980-1990 18 (1994) 
Bghren, @. and D. Michalsen 

Valuation effects of international stock exchange listings 18 (1994) 
Ting Lau, S., J.D. Diltz and V.P. Apilado 

The efficiency of the Finnish market for right issues 18 (1994) 
Hietala, P.T. 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1293 


Default, market microstructure, and changing trade patterns in forward markets: A 
case study of North-Sea oil 18 (1994) 955 
Weiner, R.J. 

Common stochastic trends in a system of Eurocurrency rates 18 (1994) 1047 
Arshanapalli, B. and J. Doukas 

Futures trading, information and spot price volatility: evidence for the FTSE-100 
Stock Index Futures contract using GARCH 19 (1995) 117 
Antoniou, A. and P. Holmes 

A market evaluation of FDIC assisted transactions 19 (1995) 261 
Cochran, B., L.C. Rose and D.R. Fraser 

Disclosure environment and listing on foreign stock exchanges 19 (1995) 347 
Cheung, C.S. and J. Lee 

Three paradigms for the role of capitalization requirements in insured financial 
institutions 19 (1995) 
Kane, E.J. 

Financial innovation and the management and regulation of financial institutions 19 (1995) 
Merton, R.C. 

Do the M&M propositions apply to banks? 19 (1995) 
Miller, M.H. 

Fair value accounting: effects on banks’ earning volatility, regulatory capital, and 
value of contractual cash flows 19 (1995) 577 
Barth, M.E., W.R. Landsman and J.M. Wahlen 

Partial market value accounting, bank capital volatility and bank risk 19 (1995) 607 
Carey, M. 

Comment on Carey and Barth, Landsman and Wahlen 19 (1995) 623 
Beatty, A. 

Loan sales as a response to market-based capital constraints 19 (1995) 627 
Carlstrom, C.T. and K.A. Samolyk 

Comment on Carlstrom and Samolyk, and Jagtiani, Saunders, and Udell 19 (1995) 
Oldfield, G.S. 

Bank capital shocks: Dynamic effects on securities, loans, and capital 19 (1995) 
Hancock, D., A.J. Laing and J.A. Wilcox 

Bank regulation and the credit crunch 19 (1995) 
Peek, J. and E. Rosengren 

Comment on Hancock, Laing and Wilcox, and Peek and Rosengren 19 (1995) 
Avery, R.B. 

Implementing FDICIA’S mandatory closure rule 19 (1995) 
Garcia, G. 

An Analysis of inefficiencies in banking 19 (1995) 
Kwan, S.H. and R.A. Eisenbeis 


Perspectives on bank capital regulation and managerial compensation 19 (1995) 
John, K., A. Saunders and L.W. Senbet 


Seasonalities and intraday return patterns in the foreign currency futures market 19 (1995) 
Cornett, M.M., T.V. Schwarz and A.C. Szakmary 

Economic news and equity market linkages between the U.S. and U.K. 19 (1995) 1191 
Becker, K.G., J.-E. Finnerty and J. Friedman 

The wealth effects of deregulation of Canadian financial institutions 19 (1995) 1211 
Amoako-Adu, B. and B.F. Smith 

International diversification through close-end country funds 19 (1995) 1237 
Chang, E., C.S. Eun and R. Kolodny 

A note on Euroyen and domestic yen interest rates 19 (1995) 1309 
Lo, W.-C., H.-G. Fung and J.N. Morse 





1294 = Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Measuring the true profile of taxpayer losses in the S&L insurance mess 19 (1995) 1459 
Kane, E.J. and M.-T. Yu 

Salomon brothers and the May 1991 Treasury auction: Analysis of a market corner 20 (1996) 
Jordan, B.D. and S.D. Jordan 

A note on the determinants of unexpected exchange rate movements 20 (1996) 
Cavaglia, S.M.F.G. and C.C.P. Wolff 

Foreign acquisitions in the United States: Effect on shareholder wealth of foreign 
acquiring firms 20 (1996) 
Cakici, N., C. Hessel and K. Tandon 

A note on price—volume dynamics in an emerging stock market 20 (1996) 
Basci, E., S. Ozyildirim and K. Aydogan 

An evaluation of volatility forecasting techniques 20 (1996) 
Brailsford, T.J. and R.W. Faff 

The determinants of the duration of commercial bank debt renegotiation for 
sovereigns 20 (1996) 
Baek, In-Mee and A. Bandopadhyaya 

Trading rule profits in European currency spot cross-rates 20 (1996) 
Lee, C.I. and I. Mathur 

Testing for micro-structure effects of international dual listings using intraday data 20 (1996) 
Noronha, G.M., A. Sarin and §.M. Saudagaran 

Comparative measures of performance for U.S.-based international equity mutual 
funds 20 (1996) 
Gallo, J.G. and P.E. Swanson 

Trading mechanisms and trading preferences on a 24-hour futures market: A case 
study of the Floor/GLOBEX switch on MATIF 20 (1996) 
Chow, E.H., Jie-Haun Lee and G. Shyy 


G18 Government Policy and Regulation 


Salomon brothers and the May 1991 Treasury auction: Analysis of a market corner 20 (1996) 
Jordan, B.D. and S.D. Jordan 


G2 Financial Institutions and Services 


G20 General 

Additional evidence on the information-based contagion effects of bank failures 20 (1996) 57 
Aharony, J. and I. Swary 

The design of financial systems: An overview 20 (1996) 917 
Thakor, A.V. 

A study of bank efficiency taking into account risk-preferences 20 (1996) 1025 
Mester, L.J. 

The federal deposit insurance fund that didn’t put a bite on U.S. taxpayers 20 (1996) 1305 
Kane, E.J. and R. Hendershott 

Commercial bank mutual fund activities: Implications for bank risk and 
profitability 20 (1996) 
Gallo, J.G., V.P. Apilado and J.W. Kolari 


G21 Banks, Other Depository Institutions; Mortgages 

An analytic derivation of the cost of deposit insurance and loan guarantees: An 
application of modern option pricing theory 1 (1977) 
Merton, R.C. 


Commercial bank balance sheet optimization: A decision model approach 1(1977) 119 
Meyer zu Selhausen, H. 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1295 


Estimating the probability of failure for commercial banks and the banking system 1 (1977) 
Santomero, A.M. and J.D. Vinso 

Early warning of bank failure: A logit regression approach 1 (1977) 
Martin, D. 

Problems in applying discriminant analysis in credit scoring models 2 (1978) 
Eisenbeis, R.A. 

A dynamic balance sheet management model for a Canadian chartered bank 2 (1978) 
Brodt, A.I. 

Successive retention of funds, loan profitability and marketing implications in 
banking 2 (1978) 
Kinberg, Y. and E.F. Sudit 

Capital structure and capital adequacy of bank holding companies: A market test 3 (1979) 
Mehta, D.R., P.C. Eisemann, E.A. Moses and B. Deschamps 

Alternate programming structures for bank portfolios 3 (1979) 
Booth, G.G. and G.H. Dash, Jr. 

A note on the optimal bad debt expense in installment lending 3 (1979) 
Dyl, E.A. 

Commercial bank asset portfolio behaviour in the United States: Evidence of a 
change in structure 3 (1979) 
Hendershott, P.H. and J.P. Winder 

The relationship between commercial bank profit rates and banking concentration 
in Canada, Western Europe, and Japan 3 (1979) 
Short, B.K. 

The theory of limit pricing: Some applications to the banking industry 3 (1979) 
Hannan, T.H. 

Modeling mutual funds and commercia banks: A comparative analysis 3 (1979) 
Mason, J.M. 


German universal banking scrutinized: Some remarks concerning the Gessler report 4 (1980) 
Kriimmel, H.-J. 


Valuation of loan guarantees 4 (1980) 
Jones, E.P. and S.P. Mason 

Financing bank stock ownership: A question of conflict of interest 4 (1980) 
Meeker, L.G. and FE. Myers 

Commercial banks and business loan behaviour 4 (1980) 
Smith Hicks, S. 

Entry and competition in banking 4 (1980) 
Rhoades, S.A. 

The demand for and supply of deposits by credit unions: The Caisses Populaires’ 
case 4 (1980) 
Chateau, J.-P. D. 

Banks refinancing with the central bank: Re-examination of its interest rate 
elasticities for Belgium 1960-1973 4 (1980) 
Langohr, H. 

A method for optimal deposit liability assignment 4 (1980) 
Finkelstein, J.M. and S. Uppaluri 

A note on the impact of audit qualifications on lending and credit decisions 4 (1980) 
Firth, M. 

Adaptive credit granting policies 4 (1980) 
Venezia, I. 

Relative economic efficiency of banking systems in a developing country 4 (1980) 
Richard, D. and D. Villanueva 

A model of reserves, bank runs, and deposit insurance 4 (1980) 
Bryant, J. 





1296 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


A critical level of commercial bank concentration: An application of switching 
regressions 
McCall, A.S. and M.O. Peterson 

The microeconomics of deposit rate ceilings: Inferences for NOW accounts and 
interest on checking accounts 
Mingo, J.J. 

The international financial role of U.S. commercial banks: Past and future 
Porzecanski, A.C. 

The determinants of foreign banking activity in the United States 
Goldberg, L.G. and A. Saunders 

The multinational bank: A financial MNC? 
Gray, J.M. and H.P. Gray 

International bank-industry relations: An empirical assessment 
Pastré, O. 

Country risk, portfolio decisions and regulation in international bank lending 
Walter, I. 

Intermediation and cost determinants of large bank liability composition 
Humphrey, D.B. 

Bank acquisition of mortgage firms and stockholders’ wealth: An empirical 
analysis 
Swary, I. 

Mutual savings bank membership in the FHLBS: Motivations behind recent 
membership growth 
Goldberg, L.G. and J.T. Rose 

Market reaction to the formation of one-bank holding companies 
Martin, J.D. and A.J. Keown 

Compensating balance, rationality, and optimality 
Lam, C.H. and K.J. Boudreaux 

Bank loan commitments and interest rate volatility 
Thakor, A., H. Hong and S.I. Greenbaum 

Cash management of foreign note holdings by banks 
Pattinson, J.C. and P.S.T. Chan 

Affiliated and independent banks: Two behavioural regimes 
Kolb, R.W. 

On the definition and measurement of bank output 
Goldschmidt, A. 

Comments on “Toward a theory of bank loan commitments’ by Anjan Thakor 
Orgler, Y.E. 

Pricing, operating efficiency, and profitability among large commercial banks 
Kwast, M.L. and J.T. Rose 

Comparing bank concentration across countries 
Honohan, P. and R.P. Kinsella 

The pricing of the primate rate 
Goldberg, M.A. 

Alternative approaches to the theory of the banking firm 
Langohr, H. 

International banking: Current-issues in perspective 
Swoboda, A.K. 

Recent trends in international banking 
Monti, A. 


The problem of confidence in domestic and international banking systems 
Heimann, J.G. 


4 (1980) 


4 (1980) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


5 (1981) 


6 (1982) 


6 (1982) 


6 (1982) 


6 (1982) 


6 (1982) 


6 (1982) 


6 (1982) 


6 (1982) 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1297 


Nature of interaction between market structures and forces and institutional systems 6 (1982) 437 
Leslie, P.E. 

On DFI’s liability management: Deposit capacity, multideposit supply, and 
risk-efficient rate setting 6 (1982) 
Chateau, J.-P.D. 

Banking, recession, depression, and government expenditure 6 (1982) 
Bryant, J. 

Concentration among international banks: A note 6 (1982) 
Tschoegl, A.E. 

The relative size of banks and industrial firms in the U.S. and other countries: A 
note 6 (1982) 
Rhoades, S.A. 

Correspondent services and cost economies in commercial banking 7 (1983) 
Flannery, M.J. 

Natural hazards and deposit behaviour at financial institutions: A note 7 (1983) 
Steindl, F.G. and M.D. Weinrobe 

A multiple discriminant analysis of BHC commercial paper ratings 7 (1983) 
Peavy, III, J.W. and S.M. Edgar 

Valuation of controlling shares in closely held banks 7 (1983) 
Meeker, L.G., O.M. Joy and K.O. Cogger 

The demand for and supply of deposits by credit unions: The Caisses Populaires’ 
case - Correction and comment 7 (1983) 
Smith, D.J. 

The demand for and supply of deposits by credit unions: The Caisses Populaire’s 
case — Reply and comments 7 (1983) 
Chateau, J.-P.D. 

Compensating balances, deficiency fees, and lines of credit 7 (1983) 
Lam, C.H. and K.J. Boudreaux 

Portfolio management of Islamic banks: ‘Certainty model’ 7 (1983) 
Bashir, B.A. 

InterBank: A bank management simulation exercise 7 (1983) 
Galitz, L.C. 

Credit rationing and non-price loan terms: A re-examination 7 (1983) 
Koskela, E. 

Concentration of world banking and the role of U.S. banks among the 100 largest, 
1956-1980 7 (1983) 
Rhoades, S.A. 


An empirical study of joint production and scale economies in commercial banking 8 (1984) 
Gilligan, T.W. and M.L. Smirlock 

A note on the evidence on alternative modeis of the banking firm: A cross section 
study of commercial loan rates 8 (1984) 
Slovin, M.B. and M.E. Sushka 


A note on the intracyclical balance-sheet behavior of large commercial banks: 
1972-1987 8 (1984) 
Jahera Jr., JS. and J.F. Sinkey 

Output in relation to labor input in the banking and savings and loan industries: 
1927-1979 8 (1984) 
Rhoades, S.A. and A.P. White 

Applying portfolio theory to global bank lending 8 (1984) 
Bennet, P. 

Deregulation and bank financial policy 8 (1984) 
Marcus, A.J. 





1298 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


A time series/cross section analysis of the determinants of Australian trading bank 
loan/deposit interest margins: 1962-1981 9 (1985) 
McShane, R.W. and I.G. Sharpe 

Interest-risk sensitive deposit insurance premia: Stable ACH estimates 9 (1985) 
McCulloch, J.H. 

Branching, scale economies, and banking costs 9 (1985) 
Nelson, R.W. 

Asymmetric information and a theory of compensating balances 9 (1985) 
Sealey Jr., C.W. and R. Heinkel 

A factor-analytic approach to bank condition 9 (1985) 
West, R.C. 

Performance measurement of early warning models: Comments on West and other 
weakness/failure prediction models 9 (1985) 
Korobow, L. and D. Stuhr 

Bank branch operating efficiency: Evaluation with data envelopment analysis 9 (1985) 
Sherman, H.D. and F. Gold 

A note on managing deposit flows with cash and futures market decisions 9 (1985) 
Koppenhaver, G.D. 

The theory of collateral 9 (1985) 
Plaut, S.E. 


The dynamic behavior of business loans and the primate rate 9 (1985) 
Kling, J.L. 

Portfolio separation for stockholder owned depository financial intermediaries 9 (1985) 
Sealey Jr., C.W. 

The dynamic behavior of business loans and the prime rate: Reply 9 (1985) 


Kling, J.L. 

A note on deposit rate deregulation super nows, and bank security returns 9 (1985) 
Fraser, D.R., R.M. Richards and R.H. Fosberg 

A model of the financial firm with imperfect asset and deposit elasticities 10 (1986) 
Hancock, D. 

The reaction of bank stock prices to the international debt crisis 10 (1986) 
Cornell, B. and A.C. Shapiro 

Disclosure policy and international banking 10 (1986) 
Guttentag, J. and R.J. Herring 

Deposit rates, credit rates and bank capital: The Klein-Monti model revisited 10 (1986) 
Dermine, J. 

A comment on: John W. Peavy III and S. Michael Edgar, A multiple discriminant 
analysis of BHC commercial paper ratings 10 (1986) 
Murphy, J.M. and A. Rappaport 

Appearance and reality in deposit insurance: The case for reform 10 (1986) 
Kane, E.J. 

Capital regulation and deposit insurance 10 (1986) 
Pyle, D.H. 

The large-small bank dichotomy in the Federal Funds market 10 (1986) 
Allen, L. and A. Saunders 

An economic assessment of capital requirements in the banking industry 10 (1986) 
Crouhy, M. and D. Galai 

Variable-rate deposit insurance: A reexamination 10 (1986) 
Goodman, L.S. and A.M. Santomero 

Information reusability, competition and bank asset quality 10 (1986) 
Chan, Y.-S., S.1. Greenbaum and A.V. Thakor 

Optimal borrowing and bank lending policies: An interactive approach 10 (1986) 
Lieber, Z. and Y.E. Orgler 





Subject Index Volumes 1-20/ Journal of Banking & Finance 2] (1997) 1259-1324 1299 


The economics of loan commitment contracts: Credit pricing and utilization 10 (1986) 267 
Melnik, A. and S.E. Plaut 

Lending with costly enforcement of repayment and potential fraud 10 (1986) 281 
Eaton, J. 

Term structure intermediation by depository institutions 10 (1986) 309 
Jaffee, D.M. 

Compensating balance requirements and the firm’s demand for transactions 
balances 10 (1986) 
Clark, J.A. and P.J. Speaker 

Basis risk partial takedown and hedging by financial intermediaries 10 (1986) 
Morgan, III, G.E. and $.D. Smith 

An application of the COx proportional hazards model to bank failure 10 (1986) 
Lane, W.R., S.W. Loney and J.W. Wansley 

A note on rank transformation discriminant analysis: An alternative procedure for 
classifying bank holding company commercial paper ratings 10 (1986) 
Perry, L.G. and T.P. Cronan 

An empirical investigation of new bank performance 11 (1987) 
Arshadi, N. and E.C. Lawrence 

Unanticipated interest rates, bank stock returns and the nominal contracting 
hypothesis 11 (1987) 
Tarhan, V. 

Interest rate indexation and the pricing of loan commitment contracts 11 (1987) 
Melnik, A. and S.E. Plaut 

Liability and asset uncertainty for banks 11 (1987) 
Sprenkle, C.M. 

A note on non-performing loans as an indicator of asset quality 11 (1987) 
Meeker, L.G. and L. Gray 

An economic rationale for the pricing structure of bank loan commitments 11 (1987) 
Thakor, A.V. and G.F. Udell 

Alternative forms of deposit insurance: Pricing and bank incentive issues Li (1987) 
Pennacchi, G.G. 

Foreword 11 (1987) 
Greenbaum, S.I. 

The emergence and regulation of contingent commitment banking 11 (1987) 
Kareken, J.H. 

Bank funding modes: Securitization versus deposits 11 (1987) 
Greenbaum, S.I. and A.V. Thakor 

Securitization with recourse: An instrument that offers uninsured bank depositors 
sequential claims 11 (1987) 
Benveniste, L.M. and A.N. Berger 

Commercial paper, bank reserve requirements, and the informational role of loan 
commitments 11 (1987) 
Kanatas, G. 

Competition, risk neutrality and loan commitments 11 (1987) 
Boot, A.W.A., A.V. Thakor and G.F. Udell 

Bank portfolio choice with private information about loan quality: Theory and 
implications for regulation 11 (1987) 
Lucas, D. and R.L. McDonald 


A multi-attribute comparative evaluation of relative risk for a sample of banks 11 (1987) 
Ronn, E.I. and A.K. Verma 


Panama’s International Banking Center: The direct employment effects 12 (1988) 
Lessard, D.R. and A.E. Tschoegl 





1300 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


What can we expect from interstate banking 12 (1988) 
Goldberg, L.G. and G.A. Hanweck 

Competition and geographical integration in commercial bank lending 12 (1988) 
Osborne, D.K. 

The distributional impact of foreign deposits on federal deposit insurance premia 12 (1988) 
Lawrence, E.C. and N. Arshadi 

The Penn Square Bank failure: Effect on commercial bank security returns - A note 12 (1988) 
Peavy, III, J.W. and G.H. Hempel 

The effect of changes in reserve requirements on bank stock prices 12 (1988) 
Kolari, J., A. Mahajan and E.M. Saunders 

The information value of failure predictions in credit assessment 12 (1988) 
Wood, D. 

The performance of foreign-owned, minority owned, and holding company owned 
banks in the U.S. 12 (1988) 
Meinster, D.R. and E. Elyasiani 

Deregulation and oligopolistic rivalry in bank deposit markets 12 (1988) 
Van Hoose, D.D. 

Savings and loan ownership structure and expense-preference 12 (1988) 
Akella, $.R. and S.I. Greenbaum 

Bank acquisitions and stockholders’ wealth 12 (1988) 
Sushka, M.E. and Y. Bendeck 

Financial intermediation: Delegated monitoring and long-term relationships 13 (1989) 
Haubrich, J.G. 

Bank reserve adjustment process and the use of reserve carryover as a reserve 
management tool: A comment 13 (1989) 
Vogt, M.G. 

Bank reserve adjustment process and the use of reserve carryover as a reserve 
management tool: A reply 13 (1989) 
Spindt, P.A. and V. Tarhan 

Concentration and other determinants of bank profitability in Europe, North 
America and Australia 13 (1989) 
Bourke, P. 

The impact of underwriting and dealing on bank returns and risks 13 (1989) 
Kwast, M.L. 

A friction model of the prime 13 (1989) 
Forbes, S.M. and L.S. Mayne 

Interest rates and bank portfolios adjustments 13 (1989) 
Thistle, P.D., R.W. McLeod and B.L. Conrad 

Money, banking, and intertemporal substitution 13 (1989) 
Bryant, J. 


Equilibrium loan pricing under the bank-client relationship 13 (1989) 
Greenbaum, S.I., G. Kanatas and I. Venezia 

The motivations for loan commitments backing commercial paper: A comment on 
‘Commercial paper, bank reserve requirements, and the informational role of 
loan commitments’ 13 (1989) 
Calomiris, C.W. 


A reply to Calomiris’ comment on: ‘Commercial paper, bank reserve requirements 
and the informational role of loan commitments’ 13 (1989) 
Kanatas, G. 

New banking powers: A portfolio analysis of bank investment in real estate 13 (1989) 
Rosen, R.J., P. Lloyd-Davies and D.B. Humphrey 

Loan quality, commercial loan review and loan officer contracting 13 (1989) 
Udell, G.F. 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Factors affecting the foreign banking presence in the U.S. 
Hultman, C.W. and L.R. McGee 

Valuation effects of commercial bank securities offerings: A test of the information 
hypothesis 
Polonchek, J., M.B. Slovin and M.E. Sushka 

A note on the distribution types of financial ratios in the commercial banking 
industry 
Kolari, J., T.H. McInish and E.M. Saniga 

Bank spread with uncertain deposit level and risk aversion 
Zarruk, E.R. 

Speculative and precautionary balances as complements in the portfolio: The case 
of the U.K. banking sector 1972-1980 
Spencer, P.D. 

Overdraft banking: An empirical analysis 
Zilberfarb, B.Z. 

Financial contracts and international lending 
O’ Hara, M. 

An empirical examination of bank reserve management behavior 
Evanoff, D.D. 

Bank lending and initial public offerings 
Slovin, M.B. and J.E. Young 

The impact of sovereign risk on the market valuation of U.S. bank equities 
Kyle, S.C. and R.G. Wirick 

Branching restrictions and banking costs 
Buono, M.J. and B.K. Eakin 

Market expectations of the effects of the Tax Reform Act of 1986 on banking 
organizations 
Grammatikos, T. and P. Yourougou 

Hostile bank takeover offers: Analysis and implications 
Baradwaj, B.G., D.R. Fraser and E.P.H. Furtado 

Identification of problem banks and binary choice models 
Espahbodi, P. 

A contingent claim analysis of a regulated depository institution 
Crouhy, M. and D. Galai 

Bank commercial loan markets and the role of market structure: Evidence from 
surveys of commercial lending 
Hannan, T.H. 

Reaction of British bank share prices to Citicorp’s announced $3 billion increase in 
loan-loss reserves 
Madura, J., A.M. White and W.R. McDaniel 

On the gains to acquiring capital-stock savings and loan associations in merger 
conversions: A re-examination of the regulatory-approval hypothesis 
Shilling, J.D. 

Loan commitments and bank risk exposure 
Avery, R.B. and A.N. Berger 

The growth of the world’s 300 largest banking organizations by country 
Goldberg, L.G. and G.A. Hanweck 

Restructuring transactions by bank holding companies: The valuation effects of 
sale-and-leasebacks and divestitures 
Slovin, M.B., M.E. Sushka and J.A. Polonchek 

Common stock returns in corporate takeover bids: Evidence from interstate bank 
mergers 
Cornett, M.M. and S. De 


13 (1989) 


13 (1989) 


13 (1989) 


13 (1989) 


13 (1989) 


13 (1989) 


14 (1990) 


14 (1990) 


14 (1990) 


14 (1990) 


14 (1990) 


14 (1990) 


14 (1990) 


15 (1991) 


15 (1991) 


15 (1991) 


15 (1991) 


15 (1991) 


15 (1991) 


15 (1991) 


15 (1991) 


15 (1991) 


1301 


383 





1302 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Duration mapping of thrift institution value paths: Tests of completeness 15 (1991) 
Simonson, D.G. and D.R. Stock 

Standby letters of credit and large bank capital: An empirical analysis 15 (1991) 
Koppenhaver, G.D. and R.D. Stover 

A note on the stock market effects of the adoption of risk-based capital 
requirements on international banks in different countries 15 (1991) 
Cooper, K., J. Kolari and J. Wagster 

Bank acquisitions and ownership structure: Theory and evidence 15 (1991) 
Allen, L. and A.S. Cebenoyan 

An empirical investigation of the determinants of the supply of bank loans to less 
developed countries 15 (1991) 
Thapa, S.B. and D.R. Mehta 

International bank capital standards and the costs of issuing capital securities by 
Japanese banks 15 (1991) 
Pettway, R.H., T. Kaneko and M.T. Young 

Credible commitments, contract enforcement problems and banks: Intermediation 
as credibility assurance 15 (1991) 
Boot, A.W.A., A.V. Thakor and G.F. Udell 

The information content of multiple seasoned common stock offerings by bank 
holding companies 15 (1991) 
Slovin, M.B., M.E. Sushka and J.A. Polonchek 

Special Issue on Deposit Insurance Reform 15 (1991) 
Berlin, M., A. Saunders and G.F. Udell 

Deposit insurance reform: What are the issues and what needs to be fixed? 15 (1991) 
Berlin, M., A. Saunders and G.F. Udell 

The limitations of market value accounting and a more realistic alternative 15 (1991) 
Berger, A.N., K.K. King and J.M. O’Brien 


A framework for assessing credit risk in depository institutions: Toward regulatory 
reform 15 (1991) 
Chirinko, R.S. and G.D. Guill 


Capital controls and bank risk 15 (1991) 
Gennotte, G. and D.H. Pyle 

Off-balance sheet liabilities, deposit insurance and capital regulation 15 (1991) 
Boot, A.W.A. and A.V. Thakor 

Risk-based capital and deposit insurance reform 15 (1991) 
Avery, R.B. and A.N. Berger 

Risk weights, risk-based capital and deposit insurance 15 (1991) 
Bradley, M.G., C.A. Wambeke and D.A. Whidbee 

Risk-shifting incentives of depository institutions: A new perspective on federal 
deposit insurance reform 15 (1991) 
John, K., T.A. John and L.W. Senbet 

The effects of closure policies on bank risk-taking 15 (1991) 
Davies, S.M. and D.A. McManus 

The effect of subordinated debt and surety bonds on the cost of capital for banks 
and the value of federal deposit insurance 15 (1991) 
Osterberg, W.P. and J.B. Thomson 

Market-based, risk-adjusted examination schedules for depository institutions 15 (1991) 
King, K.K. and J.M. O’Brien 

Pricing deposit insurance when the insurer measures bank risk with error 15 (1991) 
Flannery, M.J. 

A simple approach to better deposit insurance pricing 15 (1991) 
Kendall, $.B. and M.E. Levonian 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 1303 


Aggregate deposit insurance funding and taxpayer bailouts 
Shaffer, S. 

Small business bank shopping in Canada 
Haines, G., A. Riding and R. Thomas 

Interstate banking in rural markets: The evidence from the corn belt 
Lawrence, D.B. and M.R. Klugman 

Foreign bank activity in the United States: An analysis by country of origin 
Grosse, R. and L.G. Goldberg 

Federal financial guarantees and the occasional market pricing of default risk: 
Evidence from insured deposits 
Cook, D.O. and L.J. Spellman 

Financial institution structures in a developing two-tier banking system: An 
empirical perspective from Eastern Europe 
Murphy, A. and Z. Sabov 

A note on the existence and characteristics of fair deposit insurance premia 
Kendall, S.B. 

An analysis of default risk in mobile home credit 
Lawrence, E.C., L.D. Smith and M. Rhoades 

Investment policy, financing policy, and performance characteristics of the novo 
savings and loan associations 
Lindey, J.T., J.A. Verbrugge, J.E. McNulty and B.E. Gup 

Choice of entry timing and scale by foreign banks in Japan and Korea 
Ursacki, T. and I. Vertinsky 

An empirical analysis of scale and scope economies and technical change in an 
Irish multiproduct banking firm 
Glass, J.C. and D.G. McKillop 

The relationship between risk and capital in commercial banks 
Shrieves, R.E. and D. Dahl 

Traditional and nontraditional banking: An information-theoretic approach 
Mester, L.J. 

Bank window dressing: Theory and evidence 
Allen, L. and A. Saunders 

Fixed-rate deposit insurance and risk-shifting behaviour at commercial banks 
Duan, J.-C., A.F. Moreau and C.W. Sealey Jr. 

Reserve requirements, bank share prices, and the uniqueness of bank loans 
Osborne, D.K. and T.S. Zaher 


Factors influencing the decisions of bank managers: The evidence from investment 


portfolios 
Heggestad, A.A. and J.F. Houston 

Productive efficiency performance of minority and nonminority-owned banks: A 
nonparametric approach 
Elyasiani, E. and S. Mehdian 

The impact of standby letters of credit on bank risk: A note 
Brewer, III, E. and G.D. Koppenhaver 

Firm size and the information content of bank loan announcements 
Slovin, M.B., S.A. Johnson and J.L. Glascock 

Banks as information specialists: The case of hospital lending 
Calem, P.S. and J.A. Rizzo 

Determinants of European bank profitability: A note 
Molyneux, P. and J. Thornton 


Bank holding company mergers with nonbank financial firms: Effects on the risk of 


failure 
Boyd, J.H., S.L. Graham and R.S. Hewitt 


15 (1991) 1019 


15 (1991) 1041 


15 (1991) 1081 


15 (1991) 1093 


15 (1991) 1113 


15 (1991) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 933 


16 (1992) 1037 


16 (1992) 1057 


16 (1992) 1123 


16 (1992) 1173 


17 (1993) 





1304 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Bank capital regulation and the valuation effects of Latin American debt 
moratoriums 17 (1993) 
Slovin, M.B. and S.V. Jayanti 

The efficiency of financial institutions: A review and preview of research past, and 
future 17 (1993) 
Berger, A.N., W.C. Hunter and S.G. Timme 

Evaluating the performance of US credit unions 17 (1993) 
Fried, H.O., C.A.K. Lovell and P. Vanden Eeckaut 

Efficiency in the savings and loan industry 17 (1993) 
Mester, L.J. 

Bank efficiency derived from the profit function 17 (1993) 
Berger, A.N., D. Hancock and D.B. Humphrey 

Output allocative and technical efficiency of banks 17 (1993) 
English, M., S. Grosskopf, K. Hayes and S. Yaisawarng 

Banking efficiency in the Nordic countries 17 (1993) 
Berg, S.A., F.R. Fgrsund, L. Hjalmarsson and M. Suominen 

Resolving the scale efficiency puzzle in banking 17 (1993) 
McAllister, P.H. and D.A. McManus 

Efficiency effects of horizontal (in-market) bank mergers 17 (1993) 
Rhoades, S.A. 

Can megamergers improve bank efficiency? 17 (1993) 
Shaffer, S. 

An index number approach to measuring bank efficiency: An application to 
mergers 17 (1993) 
Fixler, D.J. and K.D. Zieschang 

Corporate control and bank efficiency 17 (1993) 
Pi, L. and S.G. Timme 

Organizational forms in banking: An empirical investigation of cost efficiency 17 (1993) 
Grabowski, R., N. Rangan and R. Rezvanian 


Measuring the efficiency of multiunit banking: An activity analysis approach 17 (1993) 
Fare, R. and D. Primont 


Market reaction to the thrift bailout 17 (1993) 
Madura, J., A.L. Tucker and E.R. Zarruk 

Forbearance and valuation of deposit insurance as a callable put 17 (1993) 
Allen, L. and A. Saunders 

The multibank holding company effect on cost efficiency in banking 17 (1993) 
Newman, J.A. and R.E. Shrieves 

Market discipline, bank subordinated debt, and interest rate uncertainty 17 (1993) 
Cakici, N. and S. Chatterjee 

Banking sector and restructuring in Eastern Europe 17 (1993) 
Saunders, A. and A. Sommariva 

Eastern Europe’s experience with banking reform: Is there a role for banks in the 
transition? 17 (1993) 959 
Thorne, A. 

Bank lending in transition economies 17 (1993) 1021 
Perotti, E.C. 

The role of banks in financial restructuring in countries of the former Sovjet Union 17 (1993) 1059 
Schiffman, H.N. 

The private placement of bank equity 17 (1993) 1111 
Varma, R. and S.H. Szewezyk 

On flexibility, capital structure and investment decisions for the insured bank 17 (1993) 1133 
Ritchken, P., J.B. Thomson, R.P. DeGennaro and A. Li 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Liquidation costs and risk-based bank capital 
Mullins, H.M. and D.H. Pyle 


An empirical investigation of the determinants of discount window borrowing: / 


disaggregate analysis 
Peristiani, S. 

Banking and commerce: An overview of the public policy issues 
Saunders, A. 

Banking and commerce in the United States 
Shull, B. 

Universal banking and firm risk-taking 
John, K., T.A. John and A. Saunders 

The stock market perception of industry risk and the separation of banking and 
commerce 
Isimbabi, M.J. 

The underwriting experience of commercial bank affiliates prior to the 
Glass-Steagall Act: A re-examination of evidence for passage of the act 
Ang, J.S. and T. Richardson 

The long-term default performance of bank underwritten security issues 
Puri, M. 

Market structure and performance in Spanish banking 
Lloyd-Williams, D.M., P. Molyneux and J. Thornton 

Competitive conditions in European banking 
Molyneux, P., D.M. Lloyd-Williams and J. Thornton 

Investigating the interest rate impact of changing secret bank deposit laws: 
Switzerland 
English, M. and W. Shahin 


How well have major Australian trading banks managed their foreign currency 
exposures? 
Sharpe, 1.G., J. Vance and N. McDermott 


Standby letters of credit and bank capital: Evidence of market discipline 
Koppenhaver, G.D. and R.D. Stover 

Deposit insurance, market discipline and off-balance sheet banking risk of large 
U.S. commercial banks 
Hassan, M.K., G.V. Karels and M.O. Peterson 

Margins and the safety of clearing houses 
Gemmill, G. 

Conduct in a banking duopoly 
Shaffer, S. and J. DiSalvo 

Long-term valuation effects of bank acquisitions 
Madura, J. and K.J. Wiant 

The overall gains from large bank mergers 
Houston, J.F. and M.D. Ryngaert 

Savings and loan ownership structure and expense-preference 
Krinsky, I. and H. Thomas 

Savings and loan ownership structure and expense-preference: Reply 
Akella, S.R. and S.I. Greenbaum 

A market evaluation of FDIC assisted transactions 
Cochran, B., L.C. Rose and D.R. Fraser 

A market evaluation of the risk-based capital standards for the U.S. financial 
market 
Cordell, L.R. and K. Kuester King 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


18 (1994) 


19 (1995) 


19 (1995) 


19 (1995) 


19 (1995) 


1305 


113 


1063 





1306 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Bank holding company capital targets in the early 1990s: The regulators versus the 
markets 19 (1995) 
Wall, L.D. and D.R. Peterson 

Fair value accounting: effects on banks’ earning volatility, regulatory capital, and 
value of contractual cash flows 19 (1995) 577 
Barth, M.E., W.R. Landsman and J.M. Wahlen 

Comment on Carey and Barth, Landsman and Wahlen 19 (1995) 623 
Beatty, A. 

The effect of bank capital requirements on bank off-balance sheet financial 
innovations 19 (1995) 647 
Jagtiani, J., A. Saunders and G.F. Udell 

Comment on Carlstrom and Samolyk, and Jagtiani, Saunders, and Udell 19 (1995) 659 
Oldfield, G.S. 

Bank regulation and the credit crunch 19 (1995) 679 
Peek, J. and E. Rosengren 

Capital requirements, loan renegotiation and the borrower’s choice of financing 
source 19 (1995) 693 
Thakor, A.V. and P.F. Wilson 

Comment on Hancock, Laing and Wilcox, and Peek and Rosengren 19 (1995) 
Avery, R.B. 

Comment on Thakor and Wilson 19 (1995) 
Allen, F. 

FDICIA and bank capital 19 (1995) 721 
Kaufman, G.G. 

Implementing FDICIA’S mandatory closure rule 19 (1995) 723 
Garcia, G. 

Risk-based capital in the European Economic Community 19 (1995) 727 
Szegé, G.P. 

An Analysis of inefficiencies in banking 19 (1995) 733 
Kwan, S.H. and R.A. Eisenbeis 

Perspectives on bank capital regulation and managerial compensation 19 (1995) 735 
John, K., A. Saunders and L.W. Senbet 

When does the prime rate change? 19 (1995) 743 
Mester, L.J. and A. Saunders 

Wealth effects of foreign expansion by U.S. banks 19 (1995) 823 
Waheed, A. and I. Mathur 

Forecasting losses on a liquidating long-term loan portfolio 19 (1995) 959 
Smith, L.D. and E.C. Lawrence 

Separating the likelihood and timing of bank failure 19 (1995) 1073 
Cole, R.A. and J.W. Gunther 

Deposit insurance and bank interest rate risk: Pricing and regulatory implications 19 (1995) 1091 
Duan, J.-C., A.F. Moreau and C.W. Sealey Jr. 

Forbearance, deposit insurance pricing, and incentive compatible bank regulation 19 (1995) 1109 
Nagarajan, S. and C.W. Sealey Jr. 

Long-run estimates of technological change and scale economies in a dynamic 
framework: Australian permanent building societies, 1974- 1990 19 (1995) 1135 
Esho, N. and I.G. Sharpe 

Scale economies and cost complementarities in commercial banks: On- and 
off-balance-sheet activities 19 (1995) 1175 
Jagtiani, J.. A. Nathan and G. Sick 

Day-of-the-week effects in federal funds rates: Further empirical findings 19 (1995) 1265 
Griffiths, M.D. and D.B. Winters 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1307 


Anticipating bailouts: The incentive-conflict model and the collapse of the Ohio 
deposit guarantee fee 19 (1995) 1401 
DeGennaro, R.P. and J.B. Thomson 

Loan covenants and corporate debt policy under bank regulations 19 (1995) 1419 
Chen, A.H., M. Hung and S.C. Mazumdar 

A note on the spread between the rates of fixed and variable rate loans 19 (1995) 1479 
Chang, E.C., M. Rhee and K.P. Wong 

Liquidation under moral hazard: Optimal debt maturity and loan commitments 20 (1996) 
Houston, J.F. and S. Venkataraman 

Wealth effects of asset securitization 20 (1996) 
Lockwood, L.J., R.C. Rutherford and M.J. Herrera 

A note on the temporal variability of Canadian financial services stock returns 20 (1996) 
Adjaoud, F. and A. Rahman 

A contingent claims analysis of the interest rate risk characteristics of corporate 
liabilities 20 (1996) 
Nawalkha, S.K. 

Cost structures in multinational and domestic banking 20 (1996) 
Mahajan, A., N. Rangan and A. Zardkoohi 

Charter value, minimum bank capital requirement and deposit insurance pricing in 
equilibrium 20 (1996) 
Acharya, S. 

A note on cost structure and economies of scale in Greek banking 20 (1996) 
Karafolas, S. and G. Mantakas 

The influence on Congress by the thrift industry 20 (1996) 
Colburn, C.B. and S.C. Hudgins 


The value of recourse and cross-default clauses in commercial mortgage 
contracting 20 (1996) 
Childs, P.D., S.H. Ott and T.J. Riddiough 

Monitoring, loan renegotiability, and firm value: The role of lending syndicates 20 (1996) 
Preece, D. and D.J. Mullineaux 


Operational efficiency in banking: An international comparison 20 (1996) 
Allen, L. and A. Rai 

Assessing the FDIC’s premium and examination policies using ‘Soviet’ put options 20 (1996) 
Epps, T.W., L.B. Pulley and D.B. Humphrey 

Risk, regulation, and S&L diversification into nontraditional assets 20 (1996) 
Brewer III, E., W.E. Jackson III and T.S. Mondschean 

The structure—performance relationship for European banking 20 (1996) 
Goldberg, L.G. and A. Rai 

The valuation effects of the 1977 Community Reinvestment Act and its 
enforcement 20 (1996) 
Johnson, S.A. and S.K. Sarkar 

On measuring credit risks of derivative instruments 20 (1996) 805 
Duffee, G.R. 

Efficient investment and financial intermediation 20 (1996) 891 
Qi, J. 

The effects of declining capitalization on equity acquisition by commercial banks 20 (1996) 901 
Dahl, D. and M.F. Spivey 

Efficiency and technical progress in banking Empirical results for a panel of 
German cooperative banks 20 (1996) 1003 
Lang, G. and P. Welzel 

Scale and scope economies at large banks: Including off-balance sheet products 
and regulatory effects (1984-1991) 20 (1996) 
Jagtiani, J. and A. Khanthavit 





1308 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


Ownership changes and lending at minority banks: A note 
Dahl, D. 


Risk-taking behavior in the U.S. thrift industry: Ownership structure and regulatory 


changes 
Knopf, J.D. and J.L. Teall 

The stock-market reaction to dividend cuts and omissions by commercial banks 
Bessler, W. and T. Nohel 

The effect of mergers and acquisitions on the efficiency and profitability of EC 
credit institutions 
Vander Vennet, R. 

Do consumers pay for one-stop banking? Evidence from an alternative revenue 
function 
Berger, A.N., D.B. Humphrey and L.B. Pulley 

The composite cost function and efficiency in giant Japanese banks 
McKillop, D.G., J. Colin Glass and Y. Morikawa 

The behavior of consumer loan rates during the 1990 credit slowdown 
Lown, C. and S. Peristiani 

Commercial bank mutual fund activities: Implications for bank risk and 
profitability 
Gallo, J.G., V.P. Apilado and J.W. Kolari 


G22 Insurance; Insurance Companies 

Premiums in a competitive insurance market 
Borch, K. 

Interest rates and insurance price cycles 


Doherty, N.A. and H.B. Kang 

The PBGC’s flat fee schedule, moral hazard, and promise pension benefits 
Niehaus, G.R. 

Measuring cost efficiency in the property-liability insurance industry 
Cummins, J.D. and M.A. Weiss 

The measurement of efficiency in life insurance: Estimates of a mixed 
normal-gamma error model 
Yuengert, A.M. 

X-Efficiency in the US life insurance industry 
Gardner, L.A. and M.F. Grace 

Tax management and investment strategies of property-liability insurers 
Cummins, J.D. and E. Grace 

Insolvency experience, risk-based capital, and prompt corrective action in 
property-liability insurance 
Cummins, J.D., S.E. Harrington and R. Klein 

Comment on Jones and King and Cummins, Harrington and Klein 
Eisenbeis, R.A. 

Deposit insurance and bank interest rate risk: Pricing and regulatory implications 
Duan, J.-C., A.F. Moreau and C.W. Sealey Jr. 

Forbearance, deposit insurance pricing, and incentive compatible bank regulation 
Nagarajan, S. and C.W. Sealey Jr. 

Capital and risk in property-liability insurance markets 
Cummins, J. David and D.W. Sommer 


G23 Pension Funds; Other Private Financial Institutions 

A contingent claims analysis of the interest rate risk characteristics of corporate 
liabilities 
Nawalkha, S.K. 


20 (1996) 1289 


20 (1996) 1329 


20 (1996) 1485 


20 (1996) 1531 


20 (1996) 1601 
20 (1996) 1651 


20 (1996) 1673 


20 (1996) 1775 


8 (1984) 431 
12 (1988) 199 
14 (1990) 55 


17 (1993) 


17 (1993) 
17 (1993) 


18 (1994) 


19 (1995) 511 
19 (1995) 529 
19 (1995) 1091 
19 (1995) 1109 


20 (1996) 1069 


20 (1996) 227 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1309 


Commercial bank mutual fund activities: Implications for bank risk and 
profitability 20 (1996) 1775 
Gallo, J.G., V.P. Apilado and J.W. Kolari 


G24 Investment Banking 

The incentive problem and the design of investment banking contracts 3 (1979) 
Baron, D.P. 

Asymmetric information, investment banking contracts and the certification 
hypothesis 17 (1993) 
Kumar, P.C. and G.P. Tsetsekos 

An empirical investigation of the determinants of discount window borrowing: A 
disaggregate analysis 18 (1994) 
Peristiani, S. 

Banking and commerce: An overview of the public policy issues 18 (1994) 
Saunders, A. 

Banking and commerce in the United States 18 (1994) 
Shull, B. 

Universal banking and firm risk-taking 18 (1994) 
John, K., T.A. John and A. Saunders 

The stock market perception of industry risk and the separation of banking and 
commerce 18 (1994) 
Isimbabi, M.J. 

The underwriting experience of commercial bank affiliates prior to the 
Glass-Steagall Act: A re-examination of evidence for passage of the act 18 (1994) 
Ang, J.S. and T. Richardson 


The long-term default performance of bank underwritten security issues 18 (1994) 
Puri, M. 


What determines the supply of international financial services? 18 (1994) 
Moshirian, F. 

The size effect in the Mexican stock market 18 (1994) 
Herrera, M.J. and L.J. Lockwood 

Valuation effects of international stock exchange listings 18 (1994) 
Ting Lau, S., J.D. Diltz and V.P. Apilado 

Salomon brothers and the May 1991 Treasury auction: Analysis of a market corner 20 (1996) 
Jordan, B.D. and S.D. Jordan 

Deregulation in investment banking: Industry concentration following Rule 415 20 (1996) 
Cornett, M.M., W.N. Davidson III and N. Rangan 

Australian IPO pricing in the short and long run 20 (1996) 
Lee, P.J., S.L. Taylor and T.S. Walter 

Market-to-book ratios, equity retention, and management ownership in Finnish 
initial public offerings 20 (1996) 
Keloharju, M. and K. Kulp 


G28 Government Policy and Regulation 

Capital adequacy and the regulation of financial intermediaries 1 (1977) 
Kahane, Y. 

The influence of reserve regulation and capital on optimal bank asset management 1 (1977) 
Mazzoleni, P. 

The impact of legislation prohibiting director-interlocks among depository financial 
institutions 2 (1978) 
Eisenbeis, R.A. and A.S. McCall 





1310 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Determinants of commission rates for bank trust stock transactions 2 (1978) 
Melnik, A. and A.R. Ofer 

The effect of deposit rate ceilings on bank risk 2 (1978) 
Mingo, J.J. 

Large bank intra-deposit maturity composition: CDs and small time deposits 
1970-77 3 (1979) 
Humphrey, D.B. 

The burden of Federal Reserve System membership: A Review of the evidence 3 (1979) 
Rose, J.T. and P.S. Rose 

Introduction to the special issue 4 (1980) 
Pyle, D.H. 

Competitive equality as a criterion for financial reform 4 (1980) 
Mayer, T. 

The competition for deposits and the impact of monetary policy 4 (1980) 
Rose, H.B. 

The decentralization of credit: A selected summary of the Mayoux report 4 (1980) 
Lamy, P. and J.-F. Vincensini 

Banks, bankruptcy, and regulation 4 (1980) 
Dothan, U. and J. Williams 

The effect of deposit-rate ceilings on bank risk: A comment 4 (1980) 
Koehn, M.F. and B.E. Stangle 

A note on the effects of Euromarket regulation on bank balance sheet decisions 6 (1982) 
Goodman, L.S. 

Bank acquisition of non-bank firms: An empirical analysis of administrative 
decisions 7 (1983) 
Swary, I. 

U.S. financial deregulation: Upheaval and promise 7 (1983) 
Torell, Ill, J.R. 

U.S. banking regulations and foreign banks’ entry into the United States 7 (1983) 
Walker, D.A. 


Comments on ‘U.S. banking regulations and foreign banks’ entry into the United 
States’ David A. Walker 7 (1983) 
Goldschmidt, A. 


Market reaction to the formation of one-bank holding companies and the 1970 
bank holding company act amendment 8 (1984) 
Billingsley, R.S. and R.E. Lamy 

Optimal financial structure of finance companies in a regulated environment of a 
developing country 8 (1984) 
Caldéron-Rossell, J.R. 

The effect of stock-for-debt swaps on bank holding companies 9 (1985) 
Scott, J.A., G.H. Hempel and J.W. Peavy, III 

Introduction 10 (1986) 
Melnik, A., Y.E. Orgler and S.E. Piaut 

In memory of Daniel Recanati 10 (1986) 
Heth, M. 

Bank asset management and financial insurance 10 (1986) 
Szeg6, G.P. 

Regulation and the public interest in banking 10 (1986) 
Jehle, G.A. 

One-bank holding company formation and the 1970 Bank Holding Company Act 
Amendment: An empirical examination allowing for industry group effects 11 (1987) 
Martin, J.D. and A.J. Keown 





Subject Index Volumes 1-20/ Journal of Banking & Finance 2] (1997) 1259-1324 


The effect of capital adequacy guidelines on large bank holding companies 
Wall, L.D. and D.R. Peterson 

The regulation of international lending: IMF support, the debt crisis, and bank 
stockholder wealth 
Billingsley, R.S. and R.E. Lamy 

The effects of DIDMCA on bank stockholders’ return and risk 
Aharony, J., A. Saunders and I. Swary 

Deregulation and oligopolistic rivalry in bank deposit markets 
Van Hoose, D.D. 

Bank acquisitions and stockholders’ wealth 
Sushka, M.E. and Y. Bendeck 

Risk-based capital adequacy standards for a sample of 43 major banks 
Ronn, E.I. and A.K. Verma 

Stock market reactions to the depository institutions deregulation and monetary 
control act of 1980 
Million-Cornett, M.H. 

The differential impact of two significant court decisions concerning banking 
consolidation 
Dubofsky, D.A. and D.R. Fraser 

A reexamination of mean-variance analysis of bank capital regulation 
Keeley, M.C. and F.T. Furlong 

The impact of regulation on bank equity infusions 
Dahl, D. and R.E. Shrieves 

Economies of scale and scope in the securities industry 
Goldberg, L.G., G.A. Hanweck, M. Keenan and A. Young 

On the gains to acquiring capital-stock savings and loan associations in merger 
conversions: A re-examination of the regulatory-approval hypothesis 
Shilling, J.D. 


Regional reciprocal interstate banking: The Supreme Court and the resolution of 


uncertainty 
Billingsley, R.S. and R.E. Lamy 

Reaction of bank share prices to the Third-World Debt Reduction Plan 
Madura, J., A.L. Tucker and E.R. Zarruk 

Banking deregulation: Allocational consequences of relaxing entry barriers 
Besanko, D. and A.V. Thakor 


The market valuation effects of the Financial Institutions Reform, Recovery and 
Enforcement Act of 1989 


Sundaram, S., N. Rangan and W.N. Davidson, III 

Differential impact on bank valuation on interstate banking law changes 
Goldberg, L.G., G.A. Hanweck and T.F. Sugrue 

DIDMCA and bank market risk: Theory and evidence 
Bundt, T.P., T.F. Cosimano and J.A. Halloran 

Determinants of international financial services 
Moshirian, F. 

The efficiency of the Federal Reserve in providing check processing services 
Bauer, P.W. and D. Hancock 

Liquidation costs and risk-based bank capital 
Mullins, H.M. and D.H. Pyle 

Banking and commerce: An overview of the public policy issues 
Saunders, A. 

Banking and commerce in the United States 
Shull, B. 


11 (1987) 


12 (1988) 


12 (1988) 


12 (1988) 


12 (1988) 


13 (1989) 


13 (1989) 


13 (1989) 


14 (1990) 


14 (1990) 


15 (1991) 


15 (1991) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


16 (1992) 


17 (1993) 


17 (1993) 


18 (1994) 


18 (1994) 


18 (1994) 


1311 


581 


339 


69 


1209 


9] 


909 


1097 


1143 


1179 





1si2 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Universal banking and firm risk-taking 18 (1994) 
John, K., T.A. John and A. Saunders 

The stock market perception of industry risk and the separation of banking and 
commerce 18 (1994) 
Isimbabi, M.J. 

The underwriting experience of commercial bank affiliates prior to the 
Glass-Steagall Act: A re-examination of evidence for passage of the act 18 (1994) 
Ang, J.S. and T. Richardson 

Deposit insurance pricing and social welfare 18 (1994) 
Landskroner, Y. and J. Paroush 

Do dividends signal earnings? The case of omitted dividends 18 (1994) 
Sant, R. and A.R. Cowan 

CEBA of 1987 and the security returns and market risk of savings and loan 
institutions: a note 18 (1994) 1205 
Alexander, Jr., J.C. and M.F. Spivey 

Prompt corrective action and bank efforts to recover from undercapitalization 19 (1995) 
Dahl, D. and M.F. Spivey 

A market evaluation of FDIC assisted transactions 19 (1995) 
Cochran, B., L.C. Rose and D.R. Fraser 

Disclosure environment and listing on foreign stock exchanges 19 (1995) 
Cheung, C.S. and J. Lee 

The role of capital in financial institutions 19 (1995) 
Berger, A. N., R.J. Herring and G.P. Szegé 

Three paradigms for the role of capitalization requirements in insured financial 
institutions 19 (1995) 
Kane, E.J. 

Financial innovation and the management and ‘regulation of financial institutions 19 (1995) 
Merton, R.C. 

Do the M&M propositions apply to banks? 19 (1995) 
Miller, M.H. 

The implementation of prompt corrective action: An assessment 19 (1995) 
Jones, D.S. and K.K. King 

Insolvency experience, risk-based capital, and prompt corrective action in 
property-liability insurance 19 (1995) 
Cummins, J.D., S.E. Harrington and R. Klein 

Comment on Jones and King and Cummins, Harrington and Klein 19 (1995) 
Eisenbeis, R.A. 

A market evaluation of the risk-based capital standards for the U.S. financial 
market 19 (1995) 
Cordell, L.R. and K. Kuester King 

Bank holding company capital targets in the early 1990s: The regulators versus the 
markets 19 (1995) 
Wall, L.D. and D.R. Peterson 

Fair value accounting: effects on banks’ earning volatility, regulatory capital, and 
value of contractual cash flows 19 (1995) 
Barth, M.E., W.R. Landsman and J.M. Wahlen 

Partial market value accounting, bank capital volatility and bank risk 19 (1995) 
Carey, M. 

Comment on Carey and Barth, Landsman and Wahlen 19 (1995) 
Beatty, A. 

Loan sales as a response to market-based capital constraints 19 (1995) 
Carlstrom, C.T. and K.A. Samolyk 





Subject Index Volumes 1—20/Journal of Banking & Finance 21 (1997) 1259-1324 


The effect of bank capital requirements on bank off-balance sheet financial 
innovations 19 (1995) 
Jagtiani, J., A. Saunders and G.F. Udell 

Comment on Carlstrom and Samolyk, and Jagtiani, Saunders, and Udell 19 (1995) 
Oldfield, G.S. 

Bank capital shocks: Dynamic effects on securities, loans, and capital 19 (1995) 
Hancock, D., A.J. Laing and J.A. Wilcox 

Capital requirements, loan renegotiation and the borrower’s choice of financing 
source 19 (1995) 693 
Thakor, A.V. and P.F. Wilson 

Comment on Hancock, Laing and Wilcox, and Peek and Rosengren 19 (1995) 
Avery, R.B. 

Comment on Thakor and Wilson 19 (1995) 
Allen, F. 

FDICIA and bank capital 19 (1995) 
Kaufman, G.G. 

Risk-based capital in the European Economic Community 19 (1995) 
Szegé, G.P. 

An Analysis of inefficiencies in banking 19 (1995) 
Kwan, S.H. and R.A. Eisenbeis 

Perspectives on bank capital regulation and managerial compensation 19 (1995) 
John, K., A. Saunders and L.W. Senbet 

Separating the likelihood and timing of bank failure 19 (1995) 1073 
Cole, R.A. and J.W. Gunther 

Deposit insurance and bank interest rate risk: Pricing and regulatory implications 19 (1995) 1091 
Duan, J.-C., A.F. Moreau and C.W. Sealey Jr. 


Forbearance, deposit insurance pricing, and incentive compatible bank regulation 19 (1995) 1109 
Nagarajan, S. and C.W. Sealey Jr. 


Risk-based capital requirements and bank portfolio risk 19 (1995) 1159 
Gjerde, @ and K. Semmen 

The wealth effects of deregulation of Canadian financial institutions 19 (1995) 1211 
Amoako-Adu, B. and B.F. Smith 

Day-of-the-week effects in federal funds rates: Further empirical findings 19 (1995) 1265 
Griffiths, M.D. and D.B. Winters 

Loan covenants and corporate debt policy under bank regulations 19 (1995) 1419 
Chen, A.H., M. Hung and $.C. Mazumdar 

Measuring the true profile of taxpayer losses in the S&L insurance mess 19 (1995) 1459 
Kane, E.J. and M.-T. Yu 

Cost structures in multinational and domestic banking 20 (1996) 283 
Mahajan, A., N. Rangan and A. Zardkoohi 

Managerial rents and regulatory intervention in troubled banks 20 (1996) 331 
Noe, T.H., M.J. Rebello and L.D. Wall 

Assessing the FDIC’s premium and examination policies using ‘Soviet’ put options 20 (1996) 699 
Epps, T.W., L.B. Pulley and D.B. Humphrey 

The valuation effects of the 1977 Community Reinvestment Act and its 
enforcement 20 (1996) 
Johnson, S.A. and S.K. Sarkar 

On measuring credit risks of derivative instruments 20 (1996) 
Duffee, G.R. 

The effects of declining capitalization on equity acquisition by commercial banks 20 (1996) 
Dahl, D. and M.F. Spivey 





1314 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


Scale and scope economies at large banks: Including off-balance sheet products 
and regulatory effects (1984-1991) 
Jagtiani, J. and A. Khanthavit 
Ownership changes and lending at minority banks: A note 
Dahl, D. 
Bank capital requirements for securitized loan pools 
McAllister, PH. and J.J. Mingo 
The behavior of consumer loan rates during the 1990 credit slowdown 
Lown, C. and S. Peristiani 


G29 Other 

Comparative measures of performance for U.S.-based international equity mutual 
funds 
Gallo, J.G. and P.E. Swanson 


G3 Corporate Finance and Governance 


G30 General 
On the financing and investment decisions of the firm 
Nielsen, N.C. 
A note on the optimal control of a cash balance problem 
Tapiero, C.S. and D. Zuckerman 
“Managerialism’, ‘ownerism’ and risk 
Amihud, Y., J.Y. Kamin and J. Ronen 
Ex post stockholder unanimity: A complete and simplified treatment 
Ohlson, J.A. 


On the rightholders’ subscription to the underwritten rights offering 
Hansen, R.S., J.M. Pinkerton and T. Ma 


Money and corporate profits in a developing country: Theory and evidence 
Dadkhah, K.M. and R. Mookerjee 

Corporate control and bank efficiency 
Pi, L. and S.G. Timme 

Loan commitments, investment decisions and the signalling equilibrium 
Duan, J.-C. and S.H. Yoon 

Seasoned common stock issuance following an IPO 
Slovin, M.B., M.E. Sushka and Y.M. Bendeck 

Why initial public offerings are underpriced: Evidence from Switzerland 
Kunz, R.M. and R. Aggarwal 

In search of a signaling effect: The wealth effects of corporate name changes 
Karpoff, J.M., G. Rankine and J.H. Jones 

Equity financing and corporate convertible bond policy 
Jalan, P. and G. Barone-Adesi 

Pension plan terminations, excess asset reversions and security holder wealth 
Datta, S., M.E. Iskandar-Datta and E.J. Zychowicz 

The incremental information content of bond rating revisions: The Australian 
evidence 
Matolcsy, Z.P. and T. Lianto 

Additional evidence on the information-based contagion effects of bank failures 
Aharony, J. and I. Swary 

Executive ownership, corporate value, and executive compensation: A unifying 
framework 
Chung, K.H. and S.W. Pruitt 


20 (1996) 1271 


20 (1996) 1289 


20 (1996) 1381 


20 (1996) 1673 


20 (1996) 1635 


2 (1978) 
4 (1980) 
7 (1983) 
9 (1985) 
10 (1986) 
13 (1989) 
17 (1993) 
17 (1993) 
18 (1994) 207 
18 (1994) 705 
18 (1994) 1027 
19 (1995) 


19 (1995) 


19 (1995) 


20 (1996) 


20 (1996) 1135 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1315 


G31 Capital Budgeting; Investment Policy 

Tax management and investment strategies of property-liability insurers 18 (1994) 
Cummins, J.D. and E. Grace 

The interaction between the financial and investment decisions of the firm: the case 
of issuing warrants in a levered firm 18 (1994) 
Crouhy, M. and D. Galai 

Scale economies and cost complementarities in commercial banks: On- and 
off-balance-sheet activities 19 (1995) 
Jagtiani, J., A. Nathan and G. Sick 


G32 Financing Policy; Capital and Ownership Structure 

An option model approach to firm liquidity management 1 (1977) 
Levasseur, M.G. 

European tax systems and the neutrality of corporate financing policy 1 (1977) 
Stapleton, R.C. and C.M. Burke 

French auctions of common stock: New issues, 1966-1974 2 (1978) 
Jacquillat, B.C., J.G. McDonald and J. Rolfo 

Debt maturity, default risk, and capital structure 3 (1979) 
Gordon, M.J. and C.C.Y. Kwan 

Financing bank stock ownership: A question of conflict of interest 4 (1980) 
Meeker, L.G. and F.E. Myers 

On the relation between ownership dispersion and the firm’s market value 5 (1981) 
Ragazzi, G. 

Market structure uncertainty and the cost of equity capital 5 (1981) 
Booth, L.D. 

Leverage and the value of a firm under a progressive personal income tax 6 (1982) 
Gordon, M.J. 


Optimal capital structure: A multi-period programming model for use in financial 
planning 7 (1983) 
Brick, I.E., W.G. Mellon, J. Surkis and M. Mohl 


Valuation of controlling shares in closely held banks 7 (1983) 
Meeker, L.G., O.M. Joy and K.O. Cogger 

Operating leverage, financial leverage, and equity risk 7 (1983) 
Huffman, L. 

Optimal financial structure of finance companies in a regulated environment of a 
developing country 8 (1984) 
Caldéron-Rossell, J.R. 

Leverage and the value of a firm under a progressive income tax: A correction and 
extension 8 (1984) 
Jaffe, J.F. and R. Westerfield 

Leverage and the value of a firm under a progressive personal income tax: Reply 8 (1984) 
Gordon, M.J. 

The effect of stock-for-debt swaps on bank holding companies 9 (1985) 
Scott, J.A., G.H. Hempel and J.W. Peavy, III 

On syndicate sharing rules for unanimous project rankings 9 (1985) 
Gandhi, D.K., R. Hausmann, Jr. and A. Saunders 

The critical implicit tax rate and capital structure 10 (1986) 
Zechner, J. and P. Swoboda 

Taxes, unequal access, public debt and corporate financial policy in the United 
Kingdom 11 (1987) 
Fung, W.K.H. and M.F. Theobald 

Debt and taxes: A multiperiod investigation 11 (1987) 
Barnea, A., E. Talmor and R.A. Haugen 





1316 


The cost of capital to corporations in Japan and the U.S.A. 
Friend, I. and I. Tokutsu 

The performance of unseasoned new equity issues-cum-stock exchange listings in 
Australia 
Finn, F.J. and R. Higham 

Stock offerings in a different institutional setting: The Swiss case, 1973-1983 
Loderer, C. and H. Zimmermann 

Savings and loan ownership structure and expense-preference 
Akella, S.R. and S.1. Greenbaum 

Explaining differences in corporate capital structure: Theory and new evidence 
Chatterjee, S. and J.H. Scott, Jr. 

Risk capital financing and the separation of ownership and control in business 
groups 
Brioschi, F., L. Buzzacchi and M.G. Colombo 

The determinants of corporate ownership: An Empirical study of Swedish data 
Bergstrém, C. and K. Rydqvist 

Ownership of equity in dual-class firms 
Bergstrém, C. and K. Rydqvist 

Bank lending and initial public offerings 
Slovin, M.B. and J.E. Young 

Technology, debt and the exploitation of growth options 
Kim, M. and V. Maksimovic 

Credit rationing, concessionary lending, and debt maturity 
Sharpe, S.A. 

Convertible debt: Valuation and conversion in complex capital structures 
Lewis, C.M. 

Tests of the nominal contracting hypothesis using stocks and bonds of the same 
firms 
Chang, E.C., G.R. McQueen and J.M. Pinegar 

Sources of wealth loss in new equity issues 
Diltz, J.D., L.J. Lockwood and S. Min 

The private placement of bank equity 
Varma, R. and S.H. Szewezyk 

On flexibility, capital structure and investment decisions for the insured bank 
Ritchken, P., J.B. Thomson, R.P. DeGennaro and A. Li 

An empirical investigation of the role of indenture provisions in determining bond 
ratings 
Iskandar-Datta, M.E. and D.R. Emery 

Corporate cross-ownership and market aggregates: Oslo Stock Exchange 
1980-1990 
Bghren, @. and D. Michalsen 

Robustness of option-like warrant valuation 
Schulz, G.U. and S. Trautmann 

The interaction between the financial and investment decisions of the firm: the case 
of issuing warrants in a levered firm 
Crouhy, M. and D. Galai 

The impact of calls of preferred stock on common shareholders’ wealth 
Hingorani, A., A.K. Makhija and K. Shastri 


Pension plan terminations, excess asset reversions and security holder wealth 
Datta, S., M.E. Iskandar-Datta and E.J. Zychowicz 

The role of capital in financial institutions 
Berger, A. N., R.J. Herring and G.P. Szegé 


Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 


11 (1987) 


12 (1988) 
12 (1988) 
12 (1988) 


13 (1989) 


13 (1989) 
14 (1990) 
14 (1990) 
14 (1990) 
14 (1990) 
15 (1991) 


15 (1991) 


16 (1992) 


16 (1992) 


17 (1993) 


17 (1993) 


18 (1994) 


18 (1994) 687 


18 (1994) 841 


18 (1994) 861 
18 (1994) 1095 
19 (1995) 245 


19 (1995) 393 





Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 1317 


Perspectives on bank capital regulation and managerial compensation 19 (1995) 735 
John, K., A. Saunders and L.W. Senbet 

Self-tender offers: The effects of free cash flow, cash flow signalling, and the 
measurement of Tobin’s g 19 (1995) 1005 
Perfect, S.B., D.R. Peterson and P.P. Peterson 

Debt and market incompleteness 19 (1995) 1379 
Rindell, E.I. and L.W. Senbet 

Loan covenants and corporate debt policy under bank regulations 19 (1995) 1419 
Chen, A.H., M. Hung and S.C. Mazumdar 

On the strategic role of high leverage in entry deterrence 20 (1996) 
Fulghieri, P. and S. Nagarajan 

An empirical reconciliation of the Miller model and the generalized capital 
structure models 20 (1996) 
Simon, D.P. 


Liquidation under moral hazard: Optimal debt maturity and loan commitments 20 (1996) 
Houston, J.F. and S. Venkataraman 

The monitoring rationale for dividends and the interaction of capital structure and 
dividend decisions 20 (1996) 
Noronha, G.M., D.K. Shome and G.E. Morgan 


The value of recourse and cross-default clauses in commercial mortgage 


contracting 20 (1996) 511 
Childs, P.D., S.H. Ott and T.J. Riddiough 

The design of financial systems: An overview 20 (1996) 917 
Thakor, A.V. 

Intercorporate shareholdings and corporate control in the Japanese firm 20 (1996) 1047 
Osano, H. 

Capital and risk in property-liability insurance markets 20 (1996) 1069 
Cummins, J. David and D.W. Sommer 

Takeover bids and the relative prices of shares that differ in their voting rights 20 (1996) 1407 
Rydqvist, K. 

Market-to-book ratios, equity retention, and management ownership in Finnish 
initial public offerings 20 (1996) 
Keloharju, M. and K. Kulp 

Stock reaction to dividend savings of convertible preferred calls: Free cash flow or 
price pressure effects? 20 (1996) 1759 
Kadapakkam, Palani-Rajan and A.P. Tang 


G33 Bankruptcy; Liquidation 

ZETA analysis: A new model to identify bankruptcy risk of corporations 1 (1977) 
Altman, E.I., R.G. Haldeman and P. Narayanan 

Estimating the probability of failure for commercial banks and the banking system 1 (1977) 
Santomero, A.M. and J.D. Vinso 

The probability of bankruptcy: A comparison of empirical predictions and 
theoretical models 5 (1981) 
Scott, J. 

Time series properties of liquidating company equity returns 6 (1982) 
Theobald, M. and R. Thomas 

Reorganization in bankruptcy and the issue of strategic risk 7 (1983) 
Aivazian, V.A. and J.L. Callen 

The success of business failure prediction models: An international survey 8 (1984) 
Altman, E.I. 

Empirical models for the monitoring of U.K. corporations 8 (1984) 
Taffler, R.J. 





1318 Subject Index Volumes 1—20/Journal of Banking & Finance 21 (1997) 1259-1324 


Corporate bankruptcy prediction in Japan 8 (1984) 
Takahashi, K., Y. Kurokawa and K. Watase 

Identifying unsound firms in Italy: An attempt to use trend variables 8 (1984) 
Appetiti, S. 

Analysis of business failures in France 8 (1984) 
Micha, B. 

The use of a bankruptcy forecasting model to analyze corporate behavior in Israel 8 (1984) 
Tamari, M. 

Corporate distress in Australia 8 (1984) 
Izan, H.Y. 

An empirical study of the usefulness of accounting ratios to describe levels of 
insolvency risk 8 (1984) 
Lincoln, M. 

Bank debt, insider trading, and the return to corporate selloffs 14 (1990) 
Hirschey, M., M.B. Slovin and J.K. Zaima 

A note on REIT bankruptcy and intraindustry information transfers: An empirical 
analysis 15 (1991) 
Asness, C. and M. Smirlock 

A note on the use of industry-relative ratios in bankruptcy prediction 15 (1991) 
Platt, H.D. and M.B. Platt 

Corporate distress diagnosis: Comparisons using linear discriminant analysis and 
neural networks (the Italian experience) 18 (1994) 
Altman, E.I., G. Marco and F. Varetto 

Insolvency experience, risk-based capital, and prompt corrective action in 
property-liability insurance 19 (1995) 
Cummins, J.D., S.E. Harrington and R. Klein 

Comment on Jones and King and Cummins, Harrington and Klein 19 (1995) 
Eisenbeis, R.A. 

The information content of bankruptcy filing on security holders of the bankrupt 
firm: An empirical investigation 19 (1995) 903 
Datta, S. and M.E. Iskandar-Datta 

Forbearance, deposit insurance pricing, and incentive compatible bank regulation 19 (1995) 1109 
Nagarajan, S. and C.W. Sealey Jr. 

A note on noise in the market for bankrupt firms’ securities 20 (1996) 401 
Eberhart, A.C. and R.J. Sweeney 


G34 Mergers; Acquisitions; Restructuring; Voting; Proxy Contests 

Earning per share and takeovers 2 (1978) 
Eilon, S. 

Insider information and the efficiency of the acquisition market 2 (1978) 
Franks, J.R. 

Bank acquisition of mortgage firms and stockholders’ wealth: Anvempirical 
analysis 5 (1981) 
Swary, I. 

Bank acquisition of non-bank firms: An empirical analysis of administrative 
decisions 7 (1983) 
Swary, I. 

The characteristics of takeover targets: g and other measures 9 (1985) 
Hasbrouck, J. 

Conglomerate mergers, managerial motives and stockholder wealth 10 (1986) 
Amihud, Y., P. Dodd and M. Weinstein 


The performance of unseasoned new equity issues-cum-stock exchange listings in 


Australia 12 (1988) 
Finn, F.J. and R. Higham 





Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


Stock offerings in a different institutional setting: The Swiss case, 1973-1983 
Loderer, C. and H. Zimmermann 

Savings and loan ownership structure and expense-preference 
Akella, S.R. and S.I. Greenbaum 

Hostile bank takeover offers: Analysis and implications 
Baradwaj, B.G., D.R. Fraser and E.P.H. Furtado 

On the gains to acquiring capital-stock savings and loan associations in merger 
conversions: A re-examination of the regulatory-approval hypothesis 
Shilling, J.D. 

Common stock returns in corporate takeover bids: Evidence from interstate bank 
mergers 
Cornett, M.M. and S. De 

The medium of exchange in mergers and acquisitions 
Peterson, D.R. and P.P. Peterson 

Bank acquisitions and ownership structure: Theory and evidence 
Allen, L. and A.S. Cebenoyan 

Differentiated bids for voting and restricted voting shares in public tender offers 
Bergstr6m, C. and K. Rydqvist 

Bank holding company mergers with nonbank financial firms: Effects on the risk of 

- failure 

Boyd, J.H., S.L. Graham and R.S. Hewitt 

An index number approach to measuring bank efficiency: An application to 
mergers 
Fixler, D.J. and K.D. Zieschang 

Comparative study of complete tender offers and partial acquisitions 
Amoako-Aku, B. and B.F. Smith 

Employee stock ownership and corporate control: An empirical study 
Dhillon, U.S. and G.G. Ramirez 

The overall gains from large bank mergers 
Houston, J.F. and M.D. Ryngaert 

On the structure of take-over models, and insider-outsider conflicts in negotiated 
take-overs 


Sercu, P. and C. Van Hulle 


Corporate partial acquisitions, total firm valuation and the effect of financing 
method 
Datta, S. and M_E. Iskandar-Datta 


The information content of bankruptcy filing on security holders of the bankrupt 
firm: An empirical investigation 
Datta, S. and M.E. Iskandar-Datta 

Overinvestment, Tobin’s q and gains from foreign acquisitions 
Doukas, J. 

Foreign acquisitions in the United States: Effect on shareholder wealth of foreign 
acquiring firms 
Cakici, N., C. Hessel and K. Tandon 

The design of financial systems: An overview 
Thakor, A.V. 

Intercorporate shareholdirfgs and corporate control in the Japanese firm 
Osana, H. 

Takeover defenses and wealth effects on securityholders: The case of poison pill 
adoptions 
Datta, S. and M.E. Iskandar-Datta 


12 (1988) 


12 (1988) 


14 (1990) 


15 (1991) 


15 (1991) 


15 (1991) 


15 (1991) 


16 (1992) 


17 (1993) 


17 (1993) 


17 (1993) 


18 (1994) 


18 (1994) 


19 (1995) 


19 (1995) 


19 (1995) 


19 (1995) 


20 (1996) 


20 (1996) 


20 (1996) 


20 (1996) 


1319 


353 


419 


1229 


437 


1097 


307 


917 


1047 





1320 


The effect of mergers and acquisitions on the efficiency and profitability of EC 
credit institutions 
Vander Vennet, R. 

Cross-border acquisitions and shareholder wealth: Tests of the synergy and 
internalization hypotheses 
Eun, C.S., R. Kolodny and C. Scheraga 


G35 Payout Policy 

Self-tender offers: The effects of free cash flow, cash flow signalling, and the 
measurement of Tobin’s q¢ 
Perfect, S.B., D.R. Peterson and P.P. Peterson 

The monitoring rationale for dividends and the interaction of capital structure and 
dividend decisions 
Noronha, G.M., D.K. Shome and G.E. Morgan 

Taxes and dividends: The UK evidence 
Lasfer, M. Ameziane 

The stock-market reaction to dividend cuts and omissions by commercial banks 
Bessler, W. and T. Nohel 


G38 Government Policy and Regulation 

Taxes, unequal access, public debt and corporate financial policy in the United 
Kingdom 
Fung, W.K.H. and M.F. Theobald 

Regulation, taxes and the market for corporate control in Belgium 
Van Hulle, C., T. Vermaelen and P. de Wouters 

The impact of the new bankruptcy code upon the average liability of bankrupt firms 
Hudson, J. 

Tax management and investment strategies of property-liability insurers 
Cummins, J.D. and E. Grace 

Does insider trading have information content for the bond market? 
Datta, S. and M.E. Iskandar-Datta 


H_ Public Economics 


H1 Structure and Scope of Government 


H10 General 
The influence on Congress by the thrift industry 
Colburn, C.B. and S.C. Hudgins 


J Labor and Demographic Economics 


JO General 

JOO General 

Panama’s International Banking Center: The direct employment effects 
Lessard, D.R. and A.E. Tschoeg] 

Savings and loan ownership structure and expense-preference 
Akella, S.R. and S.1. Greenbaum 

Three paradigms for the role of capitalization requirements in insured financial 
institutions 
Kane, E.J. 


Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 


20 (1996) 1531 


20 (1996) 1559 


19 (1995) 1005 


20 (1996) 439 


20 (1996) 455 


20 (1996) 1485 


11 (1987) 65 
15 (1991) 1143 
16 (1992) 351 
18 (1994) 43 


20 (1996) 555 


20 (1996) 473 


12 (1988) 43 


12 (1988) 419 


19 (1995) 431 





Subject Index Volumes 1—20/Journal of Banking & Finance 21 (1997) 1259-1324 


Measuring the true profile of taxpayer losses in the S&L insurance mess 
Kane, E.J. and M.-T. Yu 


K Law and Economics 
K2 Regulation and Business Law 


K20 General 

The influence on Congress by the thrift industry 
Colburn, C.B. and S.C. Hudgins 

The federal deposit insurance fund that didn’t put a bite on U.S. taxpayers 
Kane, E.J. and R. Hendershott 


K22 Corporation and Securities Law 
Does insider trading have information content for the bond market? 
Datta, S. and M.E. Iskandar-Datta 


K23 Regulated Industries and Administrative Law 
Implementing FDICIA’S mandatory closure rule 
Garcia, G. 
On the strategic role of high leverage in entry deterrence 
Fulghieri, P. and S. Nagarajan 


Salomon brothers and the May 1991 Treasury auction: Analysis of a market corner 


Jordan, B.D. and S.D. Jordan 


L_ Industrial Organization 


L1 Market Structure, Firm Strategy, and Market Performance 


L10 General 

Entry and competition in banking 
Rhoades, S.A. 

Pricing, operating efficiency, and profitability among large commercial banks 
Kwast, M.L. and J.T. Rose 

Comparing bank concentration across countries 
Honohan, P. and R.P. Kinsella 

Concentration among international banks: A note 
Tschoegl, A.E. 

Concentration and other determinants of bank profitability in Europe, North 
America and Australia 
Bourke, P. 

Organizational forms in banking: An empirical investigation of cost efficiency 
Grabowski, R., N. Rangan and R. Rezvanian 

Market structure and performance in Spanish banking 
Lloyd-Williams, D.M., P. Molyneux and J. Thornton 

Competitive conditions in European banking 
Molyneux, P., D.M. Lloyd-Williams and J. Thornton 


L12 Monopoly; Monopolization Strategies 
On the strategic role of high leverage in entry deterrence 
Fulghieri, P. and S. Nagarajan 


1321 


19 (1995) 1459 


20 (1996) 473 


20 (1996) 1305 


20 (1996) 


19 (1995) 


20 (1996) 


20 (1996) 


4 (1980) 


6 (1982) 


6 (1982) 


6 (1982) 


13 (1989) 


17 (1993) 


18 (1994) 


18 (1994) 


20 (1996) 





1322 Subject Index Volumes 1-20/Journal of Banking & Finance 21 (1997) 1259-1324 


L13 Oligopoly and Other Imperfect Markets 

Competitive conditions in European banking 18 (1994) 445 
Molyneux, P., D.M. Lloyd-Williams and J. Thornton 

Conduct in a banking duopoly 18 (1994) 1063 
Shaffer, S. and J. DiSalvo 

When does the prime rate change? 19 (1995) 743 
Mester, L.J. and A. Saunders 


L14 Transactional Relationships; Contracts and Reputation 

Financial intermediation: Delegated monitoring and long-term relationships 13 (1989) 
Haubrich, J.G. 

Equilibrium loan pricing under the bank-client relationship 13 (1989) 
Greenbaum, S.I., G. Kanatas and I. Venezia 

Default, market microstructure, and changing trade patterns in forward markets: A 
case study of North-Sea oil 18 (1994) 
Weiner, R.J. 


L2 Firm Objectives, Organization, and Behavior 
L20 General 


Efficiency effects of horizontal (in-market) bank mergers 17 (1993) 
Rhoades, S.A. 


Can megamergers improve bank efficiency? 17 (1993) 
Shaffer, S. 
The multibank holding company effect on cost efficiency in banking 17 (1993) 


Newman, J.A. and R.E. Shrieves 


L21 Business Objectives of the Firm 
The technical efficiency of large bank production 20 (1996) 
Miller, S.M. and A.G. Noulas 


L23 Organization of Production 

Measuring the efficiency of multiunit banking: An activity analysis approach 17 (1993) 
Fare, R. and D. Primont 

Three paradigms for the role of capitalization requirements in insured financial 
institutions 19 (1995) 
Kane, E.J. 

Measuring the true profile of taxpayer losses in the S&L insurance mess 19 (1995) 
Kane, E.J. and M.-T. Yu 


L5 Regulation and Industrial Policy 


L50 General 
The federal deposit insurance fund that didn’t put a bite on U.S. taxpayers 20 (1996) 1305 
Kane, E.J. and R. Hendershott 


L8 Industry Studies: Services 


L89 Other 

The role of capital in financial institutions 19 (1995) 393 
Berger, A. N., R.J. Herring and G.P. Szegé 

Efficiency and technical progress in banking Empirical results for a panel of 
German cooperative banks 20 (1996) 1003 
Lang, G. and P. Welzel 





Subject Index Volumes 1—20/ Journal of Banking & Finance 21 (1997) 1259-1324 1323 


Do consumers pay for one-stop banking? Evidence from an alternative revenue 


function 20 (1996) 1601 
Berger, A.N., D.B. Humphrey and L.B. Pulley ; 


M_ Business Administration and Business Economics; 
Marketing; Accounting 


M4 Accounting 


M40 General 
Partial market value accounting, bank capital volatility and bank risk 19 (1995) 607 
Carey, M. 


Comment on Carey and Barth, Landsman and Wahlen 19 (1995) 623 
Beatty, A. 


M41 Accounting 

The limitations of market value accounting and a more realistic alternative 15 (1991) 
Berger, A.N., K.K. King and J.M. O’Brien 

Modelling real interest rates 18 (1994) 
Evans, L.T., S.P. Keef and J. Okunev 

Financial ration proportionally and inter-temporal stability: An empirical analysis 19 (1995) 
Sudarsanam, P.S. and R.!. Taffler 

Fair value accounting: effects on banks’ earning volatility, regulatory capital, and 
value of contractual cash flows 19 (1995) 
Barth, M.E., W.R. Landsman and J.M. Wahlen 


Comment on Carey and Barth, Landsman and Wahlen 19 (1995) 
Beatty, A. 


N_ Economic History 
N2_ Financial Markets and Institutions 


N22 U.S.; Canada: 1913-71 


The long-term default performance of bank underwritten security issues 18 (1994) 397 
Puri, M. 


N24 Europe: 1913-71 

The German depression and the stock market crash of the thirties: The role of 
macropolicies and of the international business cycle 13 (1989) 
Sommariva, A. and G. Tullio 


N25 Asia including Middle East 

Forwards and futures in Tokugawa-period Japan: A new perspective on the Ddjima 
rice market 13 (1989) 
Schaede, U. 





1324 Subject Index Volumes 1-20/ Journal of Banking & Finance 21 (1997) 1259-1324 


O Economic Development, Technological Change, and 
Growth 


O1 Economic Development 


016 Financial Markets; Saving and Capital Investment 

Financial structure and reforms in Central and Eastern Europe in the 1980s 
Catte, P. and C. Mastropasqua 

Creation of financial markets in (previously) centrally planned economies 
Checchi, D. 

Futures and options markets: Their new role in Eastern Europe 
Kilcollin, T.E. and M.E.S. Frankel 

The financial reforms in Central and Eastern European countries and in China 
Miurin, P. and A. Sommariva 


17 (1993) 
17 (1993) 
17 (1993) 


17 (1993) 














